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1 .  Introduction 

Let  the  components  of  an  I  ID  sequence  {X-j,  X«»  ...  }  be  observed 
sequentially,  and  let  M,   denote  the  sample  median  after  2k  -  1  obser- 
vations have  been  made.  We  consider  a  sequential  test  of  FL:  X  ~  F~  vs. 
H, :  X  ~  F,  sc  FQ  based  on  the  statistics  M.;  k  =  1 ,  2,  3,  . . .  and 
sequences  {Uk,  r.  )}  of  continuation  intervals  whose  end  points  are 
"acceptance  numbers"  a.   and  "rejection  numbers"  r.  .  We  assume  F~  and 
F,  are  absolutely  continuous.  The  basic  idea  is  to  determine  {Uk,  r.  )} 
such  that,  if  the  test  terminates  when  M.   is  not  between  a,   and  r, 
(with  appropriate  terminal  action),  the  procedure  will  have  prespecified 
size  a  and  power  1  -  0  . 

An  example  where  such  a  procedure  is  useful  is  in  testing  air-to-ground 
weapon  systems.  A  standard  measure  of  performance  for  such  systems  is  the 
"circular  error  probable"  (CEP)  [4],  which  is  defined  to  be  the  median  radial 
miss  distance.  Frequently,  it  has  been  assumed  that  the  weapon  (say,  bomb) 
impacts  under  fixed  drop  conditions  follow  a  bivariate  normal  distribution, 
and  that  by  rotating  from  the  "target  plane"  to  a  "normal  plane"  (perpendicular 
to  the  bomb  trajectory  at  impact),  the  distribution  is  approximately  circular 
normal  (bivariate  normal  with  mean  0^  and  covariance  matrix  a  I).  Under 
these  conditions,  the  radial  miss  distances  are  Rayleigh  distributed,  and 
the  familiar  formula  CEP  =  /2&n2  a  -1.1774  a  holds.  There  has  be  increasing 
criticism  in  recent  years  of  using  radial  miss  distributions  based  on  bivariate 
normal  impact  distributions  in  the  underlying  plane  [5].  Common  criticisms 
cite  poor  fit  of  the  resulting  radial  model  in  the  tails,  especially  in  the 
upper  tail  due  to  a  relatively  high  frequency  of  large  miss  distances  in 


many  data  sets  [2].  Since  there  is  apparently  a  serious  question  about  the 

validity  of  such  models  in  a  substantial  number  of  cases,  tests  of  CEP  by 

2 
corresponding  traditional  tests  of  a   from  an  underlying  normal  model  may 

be  of  doubtful  validity.  On  the  other  hand,  wide  use  continues  to  be  made 

of  models  based  on  bivariate  normal  impact  distributions,  with  corresponding 

faith  in  the  implications  of  these  models.  The  sample  median,  therefore, 

seems  to  be  an  attractive  alternative  in  such  cases,  because  it  is  generally 

more  robust  with  respect  to  poor  fit  in  the  tails  than  are  statistics 

2 
sufficient  for  a  .  In  addition  to  its  robustness,  the  proposed  procedure 

has  the  feature  that  it  can  be  used  with  truncated  samples  with  little  or 
no  modification,  unlike  some  of  its  competitors.  The  procedure  is  flexible, 
and  can  be  adapted  to  meet  various  constraints.  For  example,  one  can 
accommodate  taking  observations  in  batches,  also  the  procedure  can  be 
modified  so  as  to  preclude  termination  before  some  specified  number  of 
observations  have  been  taken. 

The  test  we  consider  is  based  on  medians  of  odd  sized  samples  because 
the  distributions  involved  are  simpler,  from  a  computational  standpoint, 
than  those  for  arbitrary  sized  samples.  Even  so,  the  situation  is  challeng- 
ing, primarily  because  the  sequentially  observed  sample  medians  are  not 
independent.  In  what  follows,  we  discuss  a  method  of  determining  the 
acceptance  and  rejection  numbers,  and  apply  the  method  to  the  CEP  problem 
introduced  above.  In  section  3,  we  discuss  properties  of  this  "sequential 
median  test"  (SMT),  and  compare  it  with  the  sequential  probability  ratio 
test  (SPRT)  for  our  example.  The  purpose  of  this  report  is  to  introduce 
and  describe  the  SMT  and  illustrate  its  use  in  an  example;  we  intend  to 
present  elsewhere  developments  of  several  aspects  of  the  test  which  involve 


more  detailed  arguments,  including  asymptotic  behavior  and  detailed 
discussion  of  computational  procedures.  A  description  outlining  the  com- 
putation of  stopping  bounds  for  the  SMT  is  given  in  Appendix  1,  and  a  table 
of  such  bounds  for  CEP  testing  is  given  in  Appendix  2. 


2 .  Development 

A  convenient  method  of  giving  the  SMT  operating  characteristics 
1  -  a  and  3  is  to  design  {(ak»  r.  )}  so  that  at  each  stage  k  ,  the 
conditional  probabilities  of  rejection  of  H   given  a  decision  on  the 
k   stage,  are  a  and  1  -  3  under  HQ  and  H,  ,  respectively.  Let 
N  =  2K-1  denote  the  (random)  sample  size  required  for  termination  where 
K  denotes  the  corresponding  number  of  "stages."  Let  P.(i  =  0,  1)  denote 
the  probability  distribution  induced  on  measurable  subsets  of  the  space 
of  sequences  (x  •}•_-.  under  H.  .   In  order  to  get  a  test  of  size  a  , 
where 


a  =  PQ[reject  HQ]  =  I     PQ[reject  HQ  at  the  kth  stage]  •  PQ[K=k] 


it  is  sufficient  that 


th 
Pn[reject  Hn  at  the  k   stage]  =  a  , 


provided  the  test  eventually  terminates  with  probability  one  under  hL 
But  the  latter  is 


P0[Mk  *  rk|K  >  k-1] 

P0[\  ^  rk|K=k]  =  P()LMk  irJK         -1J  +  PnLM,  ^ajK  >  k-1  J 


which  equals     a     for  all      k     if  and  only  if 

P0[Mk*rklK>k-1]        a 

P0LHk  sak|K  >  k^TJ"  1-a 


(1) 


for  all  k  .  Similarly,  P, [reject  HQ]  =1-3  provided  the  test  eventually 
terminates  with  probability  one  under  H,  and  P, [reject  HQ  at  the  k   stage] 
1  -  3  which  is  true  if  and  only  if 

Pl^k^k  lK>k-]J   1-6  (2) 

P1LMk  ^ak  |K  >  k-lj  "  3 

We  next  discuss  the  existence  of  sequences  {(a^*  r,)}  satisfying 

equations  (1)  and  (2)  for  fixed  a,  3,  FQ  and  F,  combinations.  Consider 

first  the  problem  of  determining  a,  and  r,  ,  which  reduces  to  solving  the 
system  of  equations 


a 


1-F0(r,) 

1  -a 

(3) 


FqU^    l-a 


_  1-3 


In  order  to  see  that  there  is  not  necessarily  a  solution  (a-,,  r, )  to 
equations  (3),  consider  the  particular  case  of  two  uniform  distributions, 
say  U(0,1)  under  HQ  and  U(0,2)  under  H,  .  Then  equations  (3)  can 
be  solved  to  give 

and 


1   \  3     l-a 


which  satisfy  0  <  a,  <  r,  <  1  only  for  certain  (a, 3)  combinations. 
Thus,  for  example,  there  is  no  solution  in  this  case  for  equations  (3)  with 


a  =  3  =  .4,  whereas  there  is  for  a  =  3  =  .2  (in  which  case  a,  ~  .27  and 
r,  ~  .93).  While  it  is  clear  that  solutions  to  (3)  may  not  exist  in  some 
cases,  for  "reasonable"  values  of  a  and  3  and  with  distributions  such 
as  those  in  our  example,  we  have  not  had  difficulty  in  finding  solutions. 
The  question  of  existence  of  {Uk>  r.  )}  satisfying  equations  (1)  and  (2) 
seems  difficult  to  answer  in  general;  we  make  a  rather  weak  observation  about 
existence  of  (a,,  r,)  in  the  following. 

Theorem.  Let  F~  ^  F,  be  continuous  CDF's  such  that 


vo'KtII-I'-vo"'^)) 


as  y  ->  0 


Than  for  any  a  €  (0,1)  and  3  6  (0,  F,  FQ~  (1-a))  there  exists  a  solution 
(a,,  r,)  to  the  system  (3). 

Proof.   Let  Y  =  FQ(x)  ,  so  Y  is  uniformly  distributed  under  HQ  and  has 
CDF  G^y)  =  F]  Fg"1  (y) ;  y  €  (0,1)  ,  under  H]  .  Let  a*  =  FQ(a1)  and 

it 

r  =  FQ(r-|)  so  equations  (3)  may  be  written 


a*   _  1-a  (4) 

1-r*     a 


and 


St (a*)       e  (5) 


1  -  G^r  ) 


1-3 


• 


For  any  fixed  a  €  (0,1)  ,  equation  (4)  gives  a   as  a  linear  function  of 

*  *   * 

r  ,  with  admissible  (a  ,  r  )  pairs  lying  between  (1-a,  1-a)  and  (0,1) 

■*■     it 

For  fixed  a  €  (0,1)  ,  and  such  admissible  (a  ,  r  )  pairs,  equation  (5) 


gives  3  as  a  function  of  r.  , 


ftCr*)  = 


(6) 


*  - 

Now  3(r  )  varies  continuously  from  3(l-a)  =  G-,(l-a)  down  to  3(1  )  as 

*  * 

r   varies  from  its  minimal  value  1  -  a  up  to  1  (and  consequently  a 


varies  from  1  -  a  down  to  0).  But  3(1")  = 


1  +  lim 


1  -  G^r  ) 


A'    Gl  (1"r 


1-a 


-1 


=  0 


under  the  condition  specified  above.  Consequently,  for  fixed  a  €  (0,1)  and 
any  3  €  (0,  G,(l-a))  there  is  a  pair  (a  ,  r  )  with  0  <  a  <  r  <  1 
satisfying  (4)  and  (5). 


Remark. 


-1 


In  particular,  for  3(1")  =  0  it  suffices  that  F,(FQ  (!"))  <  1 


since  F]  ^  FQ  implies  0  sF^Fq"  (y))  ^  FQ(F0"  (y))  =y  for  each 
y  €  (0,1)  ,  and  hence  G,(0  )  =  0  .  Then  expression  (6)  tends  to 

6^0*) 


3(1")  ■ 


1  -  G^T)  +  G^O*) 


=  0  . 


A  similar  condition  in  the  lower  tail  of  F,  can  be  established  using  the 
transformation  Z  =  -Y  . 

In  our  example,  we  consider  testing  H«:  CEP  =  C«  against 
H, :  CEP  =  C,  >  CQ  .  For  the  purpose  of  calculating  the  acceptance  and 
rejection  numbers,  we  imagine  the  radial  miss  distance  to  be  Rayleigh  dis- 
tributed, or  equivalently,  the  squared  radial  miss  distance  to  be  distributed 

2  2 

exponential  with  parameter  A  =  £n  2/C-  and  median  C.  under  H.  .  The 

assumption  of  a  Rayleigh  model  for  the  purpose  of  determining  {(a.  ,  r.  )} 


is  not  as  strong  here  as  it  would  be  if  we  were  basing  a  test  on  a  , 
because  we  rely  on  FQ  and  F,  primarily  for  values  near  the  middles  of 
the  distribution,  especially  after  the  first  few  stages.  Consequently,  poor 
tail  fit  should  not  be  so  serious  in  this  procedure,  and  it  should  be  quite 
robust  relative  to  the  SPRT,  for  example.  For  our  example,  taking  the  X. 

to  be  squared  radial  miss  distances,  the  values  of  (U.,  r.  )}  determined 

2     2  / 

by  a  =  3  =  .1  and  C-,  =  2CQ  (we  discuss  this  below)  are  given  in 

Table  1.  Note  that  both  sequences  of  endpoints  are  monotone,  and  that  the 
continuation  region  is  quite  short  by  the  10   or  11   stage.  One  might 
expect  this,  based  on  the  statistical  behavior  of  sample  medians.  If  there 
is  concern  about  the  adequacy  of  the  Rayleigh  model  for  computing  the  a, 
and  r.   for  small  k  ,  the  procedure  can  be  modified  so  as  to  preclude 
termination  until  several  observations  have  been  made.  Note,  however, 
that  r-,  given  in  Table  1  is  about  seven  standard  deviations  above  the 
mean  of  F~  ,  so  it  is  fairly  unlikely  the  test  terminates  with  K  =  1  . 
Thus,  modification  to  delay  termination  in  this  case  may  not  be  worth  the 
trouble. 

The  algorithm  we  used  to  generate  the  sequence  {Uk,  r.  )}  of  acceptance 
and  rejection  numbers  for  a  given  a,  3>  FQ,  and  F-,  is  recursive  in  nature, 
involving  transitions  between  states  depicting  the  frequency  of  the  occurence 


of  observations  X-, ,  ...  ,  X   in  specified  intervals  on  the  real  line.  At 

■f"h 

the  end  of  the  k    stage, 
acceptance  state  defined  by 


■f"h 

the  end  of  the  k    stage,  one  of  the  following  states  may  be  occupied:  an 


a  rejection  state  defined  by 


Ak  =  [M,  ,  .  ] 


Rk  =  [Mk  ,  rk]  ; 


8 


ak 

rk 

Conditional  Probability 
of  Termination 

Stage 

HQ  true 

H,  true 

1 

0.0079 

10.6835 

0.0061 

0.0274 

2 

0.1772 

4.7519 

0.0400 

0.1009 

3 

0.4014 

3.2658 

0.0882 

0.1614 

4 

0.5690 

2.6670 

0.1150 

0.1803 

5 

0.6939 

2.3413 

0.1296 

0.1872 

6 

0.7876 

2.1405 

0.1364 

0.1876 

7 

0.8611 

2.0032 

0.1410 

0.1877 

8 

0.9201 

1.9039 

0.1440 

0.1872 

9 

0.9677 

1.8296 

0.1448 

0.1852 

10 

1.0075 

1.7713 

0.1463 

0.1847 

11 

1.0419 

1.7238 

0.1489 

0.1850 

12 

1.0711 

1.6854 

0.1494 

0.1841 

13 

1.0962 

1.6537 

0.1499 

0.1836 

14 

1.1180 

1.6270 

0.1502 

0.1830 

15 

1.1371 

1.6042 

0.1504 

0.1826 

16 

1.1539 

1 . 5847 

0.1504 

0.1820 

17 

1.1688 

1.5677 

0.1504 

0.1821 

18 

1.1823 

1.5527 

0.1513 

0.1823 

19 

1.1949 

1.5391 

0.1534 

0.1846 

20 

1.2059 

1.5274 

0.1527 

0.1838 

TABLE  1.  Acceptance  and  rejection  numbers  {(aks  r,)}  for  a  test  of 
exponential  distribution  with  median  C?  =  1  against  expo- 
nential  with  median  C^  =  2  ,  with  a  =  0  =  .10  .  The 
probabilities  of  termination  are  conditional,  given  the  test 
has  not  previously  terminated. 


or  one  of  the  continuation  states,  defined  by 

Si,j  =[X(i)  *ak+l  <  X(i+l)]n[X(2k-l-J)<  Vl  "X(2k-j)]nNk  '  °  ^i+J  '*>-*• 

k 

where  N.  =  n  (A-  D  R . )  ,  all  order  statistics  are  in  samples  of  size  2k  -  1  , 
K   i=l  t    i 

and  where  we  define  X/Q\  =  -  »  and  X/?k\  =  °°  •  The  range  of  possible 

J.L. 

continuation  states  at  the  end  of  the  k    stage  and  the  type  of  state  to 

st 
which  transition  may  be  made  on  the  k+1    stage  are  depicted  in  Figure  1. 

k 
The  calculation  of  the  probability  of  transition  from  state  S.  .  to 

•  >J 

A,  ^t  or  R.  ^n  involves  the  multinomial  distribution  associated  with  the 
k+1      k+1 

st 
locations  of  the  2,  k+1    stage  observations  on  the  real  line.  The 

probabilities  of  this  multinomial  are  obtained  from  F~  or  F,  depending 

upon  the  hypothesis  being  considered.  The  calculation  of  the  probabilities 

k       k+1 
of  transition  from  S.  .  to  S . ,  .,  involves  the  convolution  of  the  multi- 

•  »J      i  »j 

nomial  distribution  associated  with  the  location  of  the  2k-l-i-j  observations 

+■  h 

in  the  interval  (ak+-i  r\,+-\)     after  the  k    stage  and  the  multinomial 

st 
distribution  of  the  location  of  the  2,  k+1    stage  observations  on  the 

real  line.  The  probabilities  of  these  multinomials  are  again  obtained  from 

FQ  or  F,  as  appropriate.  Expressions  for  the  transition  probabilities 

are  given  in  Appendix  1. 

The  process  of  generating  the  sequence  of  acceptance  and  rejection 

numbers  {(a.,»  r.)}  involves  the  simultaneous  solution  of  equations  (1) 

and  (2).  The  generating  process  we  used  is  an  iterative  solution  routine 


for  nonlinear  systems  of  equations,  requiring  an  estimate  of  (a.  ,  r.  )  in 

kfl 
order  to  compute  the  probabilities  of  occupying  states  S.  .  from  which  tf 

■  »J 

probabilities  in  equations  (1)  and  (2)  are  computed.     If  the  calculated 


10 


k-2 

k-1 
k 

k+1 


2k-l 


k-2 


sk+l 

0  ^  i'+j'    <  2k+l 


i      ^  i 


k-1  k       k+1 


.     2k-l 


J     *  J 


Ak+1       or 
Qk+1 
i  ,J 


yk+l 


Vl 

or 

.k+1 

V.j' 


kk+l 


A.  ^i     or     R,  .,     or     S 
k+1  k+1  i ' ,j ' 


Figure  1 


Possible  Continuation  states  at  the  end  of  the  k^"   stage  ,  and 
the  types  of  states  to  which  transition  can  be  made  in  the 
k+1 st  stage. 


11 


decision  probabilities  do  not  satisfy  equations  (1)  and  (2)  with  the  current 
estimate  of  the  values  of  a.   and  r.  ,  they  are  adjusted  and  the  state 
and  decision  probabilities  are  reevaluated.  This  process  is  repeated  until 
values  of  (a.  ,  r.  )  are  obtained  to  within  specified  accuracy.  A  detailed 
description  of  the  procedure  and  listing  of  the  computer  program  we  used  to 
generate  {(ak>  r,)}  will  be  made  available  elsewhere. 


12 


3.  Properties  of  the  SMT 

We  noted  above  that  the  conditions  given  in  (1)  and  (2)  are  sufficient 
to  provide  an  SMT  with  the  desired  operating  characteristics,  provided  the 
test  eventually  terminates  with  probability  one  under  both  hypotheses.  This 
is  evidently  the  case  in  our  example,  where,  as  may  be  seen  in  Table  1,  the 
distributions  of  N  under  HQ  and  H,  have  geometric  upper  tails.  The 

plausibility  of  this  behavior  can  be  informally  argued  along  the  following 

2 
lines:  Asymptotically,  M.   is  normal  with  mean  C.  and  variance  proportional 

to  (2k-l)~  [7].  The  Asymptotic  conditional  distribution  of  M.  ,  given  the 

test  has  not  terminated  previously,  is  normal  truncated  below  a.  •,  and  above 

r.  ,  .  Consider  the  problem  of  solving  equations  (1)  and  (2)  for  a.   and  r, 

using  for  FQ  and  F-,  the  asymptotic  normal  distributions  truncated  at  a.  _, 

and  r.  -,  .  For  large  k  ,  this  problem  changes  from  one  stage  to  the  next 

only  by  a  scale  factor  proportional  to  /2k- 1  .  Evidence  of  this  can  be 

seen  in  Table  1,  where  the  quantities  (r.  -  a.)/2k-l   appear  to  be 

converging  for  increasing  k  .  If  the  quantities  are  measured  in  terms  of 

corresponding  asymptotic  standard  deviation  units,  equations  (1)  and  (2)  and 

hence  their  solutions  should  thus  become  essentially  unchanging  with  increasing 

k  .  Following  this  line  of  reasoning  it  can  be  shown,  for  example,  that  the 

sequence  of  continuation  intervals  started  in  Table  1  converges  to  the  point 

a  =4/3  as  k  ■>  °°  . 

00 

Assuming  the  distribution  of  N  has  a  geometric  upper  tail  under  a 
given  distribution  of  X  ,  it  is  easy  to  compute  E.(N)  (approximately)  for 
our  example.  This  is  accomplished  by  a  standard  technique  involving  the 
initial  and  tail  conditional  expectations  taken  with  Table  1  and  a  geometric 
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ma 


ss  function,  respectively.  In  order  to  assess  the  behavior  of  E(N) 


under  distributions  of  X  other  than  F~  and  F,  ,  we  simulated  the  test 

developed  for  our  example  under  a  variety  of  assumed  exponential  distributions 

2 

corresponding  to  medians  C   ranging  between  .5  and  3.  As  expected,  in 

each  case  the  conditional  probabilities  of  acceptance  and  rejection,  and 
hence  of  termination,  given  the  test  enters  stage  k  ,  apparently  converge 
to  positive  values.  The  geometric  distribution  was  therefore  assumed  to 

fit  in  the  upper  tail  for  our  calculation  of  E(N),  V(N)  and  operating 

p 

characteristic  L(C  )  values. 

The  efficiency  of  this  SMT  relative  to  the  SPRT  in  our  example,  in 
terms  of  expected  sample  sizes,  variance  in  sample  sizes,  and  operating 
characteristics,  is  demonstrated  in  Figures  2,  3,  4.  The  values  of  E(N), 
L(C  )  and  V(N)  shown  for  the  SPRT,  taken  from  Gavlak  [3],  are  exact  (rather 
than  Wald's  approximations)  for  an  SPRT  of  exponential  hypotheses  with 
stopping  bounds  given  by  the  usual  approximations  (l-$)/a  =  9  and 
B/O-a)  =  1/9. 

For  comparison,  a  third  sequential  test,  an  SPRT  based  on  Bernoulli 

random  variables  which  indicate  whether  or  not  each  impact  is  within  CQ 

2 
units  of  the  target,  was  considered.  The  hypotheses  on  C   under 

2  2 

consideration  above  reduce  to  HQ:  p  =  1/2  vs.  H,:  p  =  1-2"C0/C1  «  .2929  . 

A  discussion  of  why  this  procedure  should  be  robust,  even  though  it  involves 

the  assumed  Rayleigh  distribution  through  computation  of  p  values  corre- 

2 
sponding  to  C   values,  is  given  by  Barr  [1].  It  is  clear  that  this 

procedure,  which  we  henceforth  call  the  SPRT  (Bernoulli)  is  not  as  efficient 

as  the  SPRT  based  on  the  exponential  (SPRT  (exponential))  because  the 

indicator  random  variables  are  not  sufficient  for  C   in  the  exponential 
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family  under  consideration.  In  short,  the  SPRT  (Bernoulli)  procedure  should 
offer  a  robust  but  fairly  inefficient  procedure  for  testing  hypotheses  about 
CEP,  and  it  seemed  to  be  of  some  interest  to  see  how  well  it  performed 
relative  to  the  SMT  and  SPRT  (exponential),  under  exponential  conditions. 
Values  of  E(N)  and  L(C  )  shown  in  Figures  2  and  3  were  computed  using  the 
Wald  approximations  [8];  evaluations  of  V(N)  in  the  SPRT  (Bernoulli) 
procedure  are  apparently  not  available  for  the  example  case. 

As  can  be  seen  in  Figure  2,  there  is  not  a  great  deal  of  difference  in 
the  O.C.'s  of  the  three  procedures.  Figure  3  shows  that  the  SMT  requires 
expected  sample  sizes  intermediate  between  those  of  the  other  two  tests,  and 
that  it  is  reasonably  efficient  relative  to  the  SPRT  (exponential).  Figure 
4  suggests  that  the  standard  deviation  in  sample  size  for  the  SMT  is  roughly 
proportional  to  E(N),  as  has  been  suggested  for  the  SPRT  [6]. 

Because  of  the  apparent  reasonable  performance  of  the  SMT  relative  to 
the  SPRT,  and  because  of  presumed  robustness,  we  feel  the  SMT  has  potential 
for  use  in  situations  such  as  the  CEP  testing  problem  we  have  described.  In 
order  to  make  the  procedure  easily  accessable  for  CEP  Testing,  in  Appendix  2 

we  have  tabulated  continuation  intervals,  as  in  Table  1  above,  together  with 

2  2 
E.(N)  for  a  number  of  CQ/C-,  ratios  and  a,  3  combinations.  This  can  be 

2  2  2 

done  conveniently  by  taking  CQ  =  1  and  letting  C-,  vary,  since  CQ  is 

a  scale  parameter  in  the  present  application. 
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APPENDIX  1:  Computation  of  Termination  Bounds 

The  following  are  expression  giving  decision  and  transition 

probabilities.     The  subscript     h  €  {0,1}     denotes  calculations  performed 

k-1 

under  the  conditions  specified  by  H«  and  H-,  ,  and  N,  -,  =  r.  (A.  r,  R-) 

i  =  l 

is  the  event  that  the  test  enters  stage  k. 


For  k  =  1:  P^)  =  Fh(ai) 


^or  k*2:  Ph(AknNk_l)=   \         J  J^L  P,U) 

0^i+j<,2k-3 


0<i+js2k-3       Ph 


ph(Rk^\-i)%J_,LJWphw 


where 


i=0,l,...,k-3 


ph^)  -{,:,  \l2 


(Fh(ak))2  i=k-2 


2 


1  i=k,...,2k-3 

0  j=0,l,...,k-3 

P   (n)-/(1'Fh(rk))2  J=k"2 

h"        ^1-Fh^k))2+(l)(1-Fh^k))Fh^k)  ^ 

1  j=k,...,2k-3 
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and 


ph(s)=    I     I    ph«]) 


0ii+j_2k-3 


For  k  =   1  :     P, 


.(SlJ-    (FhU2)-Fh(a1))i(Fh(r2)-Fh(a2)) 


1-1 -J 


(Fh(r1 )-Fh(r2))J       0<i+j^l 


For     k  ^  2:     P.  IS"       .A+       S 
h  \  i+s,j+t 


min(s,2) 

rzz 

s-|=max(0,s-v)   t-,=max(0,t-v) 


(sk  I  sk-^ 

min(2-s,t) 


(s,  ,t,  ,2-srtl  )  (*)  (Fh(rk+1  )-Fh(ak+1 )  )2"Srtl  (-) 


s. +t,+V^S+t 


(s-s-j  ,t-t]  ,v*j 


(Fh(vi)-FhK))s"Sl(Fh^k+i)-FhK+i))v^Fh^k)-Fh(vi)) 

(Fh(rk)-Fh(ak))v 


(t-t,) 


where 


and 


v*  =  v  -   (s-s-,)   -   (t-t^) 
v  =  2k-3-i-j   ^    0 
0  ^  s+t  <  2k-3-i-j 
i  sk-1    ;  j  £  k-1 
s    ^  0        ;   t   ^0 
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and 


<Fh<W-W>Sl 


<*>=<Fh<Vi> 

Fh(v,»S<ak): 

(Fh(ak+1))Sl 


1=k-l 

i=k-2  ;  s,=0 
i=k-2  ;  s^l 
i=k-2  ;  s,=2 

i   £  k-3 


(Fh^k>-Fh<rk+l>> 


tl 


j=k-l 

j=k-2    ;  tpO 

j=k-2   ;  t1=l 

j-k-2   ;  t,=2 

j  <;  k-3 


20 


APPENDIX  2:  Table  of  Stopping  Bounds  and  Operating  Characteristics 

In  what  follows,  we  give  stopping  bounds  (for  the  first  20  stages)  and 
probabilities  of  acceptance  and  rejection  at  each  stage  k,  for  testing 
H,:  CEP  =  CI  vs.  H2:  CEP  =  C2  ,  for  CI  =  1.0  and  C2  =  1.5(. 5)4.0  . 
The  test  is  based  on  the  assumption  that  radial  miss  distance  is  Rayleigh 
distributed;  alternatively,  with  squared  miss  distanges,  the  tests  can  be 

interpreted  as  tests  of  H-, :  X  ~  exponential   £,n2/(C(l))    vs. 

2 
H«:  X  ~  exponential   £n2/(C(2))   ,  where  X  is  squared  radial  miss 

distance.  The  test  terminates  at  the  first  stage  for  which  the  median  of 

the  sample  of  squared  radial  miss  distances  falls  outside  the  interval 

(A(K)  ,  R(K))  with  corresponding  terminal  decision.  For  CI  hypotheses 

other  than  1.0,  transform  the  problem  to  a  CI  =  1.0  case  by  a  change  in 

scale.  For  each  hypothesis  pair,  the  bounds  and  operating  characteristics 

are  tabulated  for  combinations  of  a  =  .05(.05).20  and  6  =  .05(.05).20  . 
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this  case  has  parameters  as  follows 

CI  =  1.0     C2  =  1.5     ALPIiA  =0.05     BETA  =  0.0  5 
THE  KESLLTS  OF  THIS  CASE  ARL 


PROLABILITY  OF  THE  EVENT 
A(K)      H(K)     REJ/hl    ACC/lil    EEJ/!:2    ACC/II2 

0.00000223.760000  0.000000  0.000001  0.000017  0.000001 
0.00296011.004365  0.000001  0.000025  0.000216  3.000011 


3 

0 

.034957 

€, 

.772050 

0 

.000007 

0 

.000131 

0, 

.000770 

0 

.000040 

4 

0 

.100074 

5, 

.007466 

0 

.000029 

0 

.000569 

0, 

.002380 

0 

.000124 

r 
J 

0, 

.189613 

3, 

.938432 

0 

.000112 

0 

.002080 

0, 

.006634 

0 

.000355 

6 

0 

.272377 

3, 

.349053 

0 

.000226 

0 

.004223 

0, 

.011123 

0 

.000596 

7 

0, 

.348461 

2 , 

.957808 

0, 

.000379 

0 

.007075 

0, 

.016137 

0 

.000365 

8 

0, 

.415614 

2 

.683862 

0, 

.000544 

0 

.010156 

0, 

.020761 

0 

.001112 

9 

0 

.471196 

2, 

,493512 

0, 

.000G48 

0, 

.012393 

0, 

.023315 

0 

.001237 

10 

0, 

.523768 

2, 

.334352 

0, 

.000837 

0 

.015910 

0, 

.028061 

0 

.001483 

11 

'  0, 

.567326 

2, 

.215607 

0, 

.000929 

0, 

.017714 

0, 

.029847 

0 

.001558 

12 

0, 

.608612 

2, 

.112753 

0, 

.001105 

0, 

.020949 

0, 

.033671 

0 

.001765 

13 

0, 

.642918 

2 , 

,033406 

0, 

.001158 

0, 

.022048 

0, 

.034342 

0, 

.001783 

14 

0, 

.675547 

1, 

,962702 

0, 

.001303 

0, 

.024728 

0, 

.037219 

0, 

.001948 

15 

0, 

.702766 

1, 

,906545 

0, 

.001320 

0, 

.025117 

0, 

.037139 

0 

,001923 

16 

0, 

.728759 

1, 

,855463 

0, 

.001431 

0, 

.027186 

0, 

.039253 

0, 

.002036 

17 

0, 

.753561 

1, 

,809326 

c, 

.001556 

0, 

.029525 

0, 

.041365 

0, 

.002185 

18 

0, 

.774320 

1, 

,772024 

0, 

.001542 

0, 

.029323 

0, 

.040566 

0, 

.002138 

19 

0, 

.793000 

1, 

,739214 

0, 

.001563 

0, 

.029699 

0, 

.040781 

0, 

.002129 

20 

0, 

.310942 

1, 

,708715 

0  , 

.001636 

0, 

.03107^ 

0, 

.042044 

0, 

.002201 

THIS  CASE  HAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  =  1.5     ALPHA  =  0.0  5     BETA  =0.10 
THE  RESULTS  OF  THIS  CASE  ARL 


PROLAEILITY  UF  THE  EVENT 
A(K)      K(K)     RLJ/iil    ACC/H1    REJ/H2    ACC/H2 

1  0.00001820.497277  0.000001  0.000013  0.000077  u. 000009 

2  0.009143  9.445529  0.000012  0.000238  0.000958  0.000106 

3  0.067014  5.912646  0.000044  0.000857  0.002409  9.000266 

4  0.165225  4.344234  0.000175  0.003378  0.007162  0.000792 

5  0.273327  3.492595  0.000460  0.003579  0.014765  0.001652 

6  0.365029  3.013598  0.000739  0.013735  0.920620  0.002306 

7  0.445141  2.701995  0.001037  0.019385  0.026205  0.002930 

8  0.510744  2.489232  0.001214  0.023291  0.029095  0.003252 

9  0.570255  2.319797  0.001496  0.028472  0.033801  0.003755 

10  0.620796  2.191902  0.001675  0.031926  0.036238  0.004034 

11  0.665299  2.089179  0.001856  0.035332  0.038696  0.004321 

12  0.702022  2.009744  0.001907  0.036298  0.039034  0.004304 

13  0.736716  1.939553  0.002096  0.039778  0.041675  0.004616 

14  0.767458  1.881252  0.002195  0.041740  0.042634  0.004773 

15  0.792995  1.834412  0.002174  0.041336  0.041935  0.004640 

16  0.817292  1.791698  0.002291  0.043525  0.043479  0.004C19 

17  0.838982  1.755000  0.002330  0.044292  0.043700  0.004852 

18  0.858391  1.723081  0.002352  0.044700  G. 043752  0.004044 

19  0.876367  1.694385  0.002401  0.045635  0.044238  0.004904 

20  0.892506  1.669198  0.002407  0.045734  0.044085  9.004872 
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THIS  CASE  HAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  =  1.5     ALPHA  =  0.0  5     BETA  =0.15 
THE  RESULTS  Or  THIS  CASE  ARL 


PROBABILITY  OF  THE  EVENT 

K        A(K)      R(K)  KEJ/H1    ACC/lil    UEJ/H2    ACC/H2 

1  0.00007418.495804  0.000003  0.000051  0.000194  0.000034 

2  0.018171  8.461773  0.000048  0.000930  0.002362  0.000416 

3  0.103638  5.316592  0.000150  0.002907  C. 005249  0.000926 

4  0.223371  3.963619  0.000475  0.009097  0.012923  0.002268 

5  0.341488  3.240609  0.000995  0.0185C5  0.022313  0.003947 

6  0.438051  2.830775  0.001415  0.026399  0.028409  0.005035 

7  0.515104  2.572C49  0.001644  0.031636  0.031438  0.005554 

8  0.585505  2.370797  0.002072  0.039398  0.037193  0.006548 

9  0.642751  2.227173  0.002260  0.043148  0.039056  0.006884 

10  0.692783  2.113486  0.002493  0.047460  0.041615  0.007345 

11  0.735179  2.024648  0.002620  0.049862  0.042676  0.007532 

12  0.772460  1.951636  0.002755  0.052396  0.043919  0.007766 

13  0.304263  1.892460  0.002799  0.053226  0.044046  0.007750 

14  0.833331  1.841083  0.002919  0.055487  0.045187  0.007978 

15  0.859088  1.797540  0.002977  0.056584  0.045475  0.008055 

16  0.881971  1.760201  0.003012  0.057242  0.045558  0.008073 

17  0.902355  1.727881  0.003028  0.057551  0.045487  0.008043 

18  0.920561  1.699667  0.003030  0.057574  0.045306  0.007970 

19  0.937921  1.673628  0.003117  0.059208  0.046112  0.003156 

20  0.953459  1.650884  0.003114  0.059179  0.045802  0.008112 


THIS  CASE  HAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  =  1.5     ALPHA  =0.05     BETA  =0.20 
THE  RESULTS  OF  THIS  CASE  ARE 


PROBABILITY  OF  THE  EVENT 

K  A(K)      R(K)     REJ/1I1    ACC/Hl    RLJ/H2  ACC/H2 

1  0.00021116.986406  0.000008  0.000146  0.000390  0.000097 

2  0.030302  7.735044  0.000132  0.002544  0.004586  0.001144 

3  0.142637  4.891372  0.000358  0.006899  0.009044  0.002260 

4  0.278521  3.702887  0.000927  0.017869  0.018952  0.004728 

5  0.404216  3.062655  0.001700  0.031702  0.029460  0.007368 

6  0.501168  2.707125  0.002129  0.040101  0.034093  0.008535 

7  0.580697  2.470211  0.002459  0.047096  0.037636  0.009403 
C  0.649438  2.293165  0.002854  0.054382  0.041725  0.010405 
9  0.706988  2.161884  0.003103  0.059143  0.043820  0.010987 

10  0.754572  2.062225  0.003230  0.061508  0.044627  0.011144 

11  0.796140  1.981367  0.003394  0.064545  0.045918  0.011477 

12  0.831373  1.916639  0.003447  0.065559  0.046033  0.011466 

13  0.863377  1.861125  0.003593  0.068302  0.047169  0.011816 

14  0.890654  1.815696  0.003593  0.068312  0.046752  0.011689 

15  0.914795  1.776303  0.003620  0.068807  0.046764  0.011649 

16  0.937262  1.741980  0.003730  0.070751  0.047574  0.011909 

17  0.956561  1.712858  0.003676  0.069063  0.046729  0.011666 

18  0.974327  1.686706  0.003715  0.070594  0.046939  0.011710 

19  0.990701  1.663250  0.003754  0.071332  0.047092  0.011781 

20  1.005336  1.642657  0.003735  0.070974  0.046695  0.011659 
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THIS  CASE  HAS  PARAMETERS  AS  FOLLOWS 
Cl=1.0     C2=1.5     ALPHA  =0.10     EETA  =  0.0  5 
THE  RESULTS  OF  THIS  CASE  ARE 


PROEABILITY  OF  THE  EVENT 

K  A  (10      R(K)     REJ/Hl    ACC/Iil    REJ/H2  ACC/H2 

1  0.00000920.498596  0.000001  0.000006  0.000077  0.000004 

2  0.006234  9.446G47  0.000012  0.000111  0.000957  0.000050 

3  0.052139  5.890525  0.000046  0.000418  0.002483  0.000129 

4  0.135687  4.318229  0.000187  0.001700  0.007486  0.000387 

5  0.233701  3.449979  0.000530  0.004724  0.016147  0.000863 

6  0.318574  2.967974  0.000093  0.007972  0.023158  0.001238 

7  0.394297  2.644493  0.001316  0.011752  0.030227  0.001618 

8  0.458622  2.420025  0.0016SO  0.015018  0.035404  0.001089 

9  0.515040  2.251168  0.002048  0.018319  0.040245  0.002151 

10  0.561492  2.127667  0.002225  0.020095  0.042056  0.002228 

11  0.602589  2.027135  0.002465  0.022210  0.044971  0.002346 

12  0.641356  1.940102  0.00282C  0.025374  0.049229  0.002597 

13  0.673428  1.872917  0.002891  0.026058  0.049245  0.002594 

14  0.701961  1.816036  0.003020  0.027197  0.050462  0.002638 

15  0.729048  1.764938  0.003266  0.029375  0.053056  0.002802 

16  0.751611  1.723979  0.003231  0.029103  0.052035  0.002727 

17  0.773133  1.686399  0.003404  0.030628  0.053825  0.002831 

18  0.791144  1.655675  0.003321  0.029900  0.052455  0.002718 

19  0.809184  1.626115  0.003518  0.031753  0.054643  0.002857 

20  0.825376  1.600215  0.003564  0.032079  0.054751  0.002865 


THIS  CASE  HAS  PARAMETERS  AS  FOLLOWS 
Cl  =  1.0     C2  =  1.5     ALPHA  =  0.10     LETA  =0.10 
THE  RESULTS  OF  THIS  CASE  ARE 


PROBABILITY  UF  THE  EVENT 

K        A(K)  R(K)      RLJ/II1    ACC/Hl    PEJ/II2  ACC/H2 

1  0.0000C217. 264703  0.000006  0.000057  0.000343  C. 000038 

2  0.018979  7.853687  C. 000112  0.001013  0.004116  0.000454 

3  0.104816  4.930208  0.000331  0.002994  0.00SC33  0.000956 

4  0.220184  3.694023  0.000953  0.000593  0.019464  0.002145 

5  0.332203  3.034039  0.001856  0.016566  0.031418  0.003517 

6  0.423705  2.655391  0.0025C8  0.022931  0.038898  0.004357 

7  0.500695  2.402312  0.0C3204  C. 023667  C. 044955  0.005037 
C  0.563180  2.22C095  0.003563  0.032196  0.047833  0.005329 
9  0.617649  2.093126  0.00401C  0.036211  0.051737  0.005736 

10  0.665183  1.987032  0.004410  0.039734  0.054693  0.006107 

11  0.704076  1.906369  0.004502  0.040566  0.054792  0.006069 

12  0.739412  1.837880  0.004795  0.043166  0.056986  0.006331 

13  0.770526  1.781106  0.004972  0.044772  0.057934  0.006475 

14  0.796223  1.735309  0.004890  0.044038  0.056716  0.006261 

15  0.820535  1.694940  0.005113  0.046003  0.058410  0.006463 

16  0.842120  1.659955  0.005172  0.046558  0.058477  0.006432 

17  0.861336  1.629722  0.005196  0.046776  0.058340  0.006455 

18  0.879044  1.602690  0.005282  0.047542  0.053773  0.006516 

19  0.894365  1.579094  0.005276  0.047492  0.05C422  0.006465 

20  0.909960  1.557238  0.005412  0.048705  0.059291  0.006609 
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THIS  CASE  HAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  =  1.5     ALPHA  =0.10     LETA  =0.15 
THE  RESULTS  Or  THIS  CASE  ARE 


K 

1 

2 

3 

4 

5 

6 

7 

8 

9 

10 

11 

12 

13 

14 

15 

16 

17 

18 

19 

20 


A( 
0.000 
0.037 
0.158 
0.293 
0.412 
0.505 
0.580 
0.644 
0.696 
0.741 
0.780 
0.812 
.842 
,867 
.890 
.910 
0.928 
0.945 
0.959 
0.973 


K) 

33115 

685  6 

328 

496 

462 

502 

136 

409 

281 

316 

508 

516 

467 

078 

251 

732 

888 

031 

893 

161 


PROBABILITY 

R(K)  REJ/H1  ACC/IIl 

.261274  0.000025  0.000229 

.878825  0.000430  0.003898 

.383665  0.000995  0.009037 

.349985  0.002260  0.020504 

.799892  0.003G49  0.032559 

.482109  0.004488  0.040076 

.273585  0.004995  0.045237 

.117084  0.005658  0.051032 

.003568  0.005C93  0.053172 

.913153  0.006244  0.05C249 

.840259  0.006524  0.058757 

.783599  0.006456  0.058155 

.733445  0.006793  0.061110 

.693669  0.006643  0.059818 

.657723  0.006877  0.061879 

.627058  0.006907  0.062179 

.600576  0.006901  0.062121 

.577501  0.006867  0.061813 

.556727  0.006911  0.062207 

.538463  0.006858  0.061730 


Or  THE  EVENT 

REJ/H2  ACC/H2 
0.000865  0.000153 
0.009983  0.001758 
0.017056  0.002999 


0.031589 

0.005560 

0.044116 

0.007805 

0.050106 

0.008858 

0.053378  0.009426 
0.057893  0.010221 
0.058787  0.010330 
0.060766  0.010685 
0.062083  0.010997 
0.060960  0.010709 
0.062961  0.011148 
0.061352  0.010788 
0.062695  0.011083 
0.062440  0.011078 
0.062044  0.011003 
0.061552  0.010C75 
0.061643  0.010886 
0.061078  0.010737 


THIS  CASL  HAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  =  1.5     ALPHA  =0.10     LETA  =0.20 
THE  RESULTS  OF  THIS  CASE  ARE 


PROBABILITY 

OF  THE  EVENT 

i; 

A(K) 

R(K) 

REJ/Hl 

ACC/H1 

REJ/H2 

ACC/H2 

l 

0 

.00094613, 

,744968 

0 

.000073 

0 

.000656 

0 

.001744 

0.000437 

2 

0, 

.062348 

6, 

,172629 

0 

.001139 

0 

.010330 

0 

.018860 

0.004706 

3 

0 

.215243 

3, 

,990675 

0 

.002174 

0 

.019692 

0 

.027362 

0.006815 

4 

0, 

.363407 

3, 

,107778 

0 

.004077 

0 

.036818 

0 

.043365 

0.010798 

5 

0, 

.486182 

2, 

,636653 

0 

.005765 

0 

.051483 

0 

.054793 

0.013737 

6 

0, 

.577702 

2, 

,366600 

0 

.006417 

0 

.057792 

0 

.057938 

0.014471 

7 

0, 

.653045 

2, 

,179318 

0 

.007106 

0, 

.064187 

0, 

.061731 

0.015385 

8 

0, 

.715271 

2, 

,043179 

0, 

.007623 

0, 

.068765 

0, 

.064169 

0.016011 

9 

0, 

.766895 

1. 

,940922 

0, 

.007952 

0 

.071679 

0, 

.065356 

0.016348 

10 

0, 

.809947 

1. 

,861903 

0, 

.008127 

0, 

.073225 

0 

.065676 

0.016429 

11 

0, 

.846050 

1. 

,799358 

0, 

.008183 

0 

.073705 

0, 

.065419 

0.016294 

12 

0, 

.878507 

1. 

,746336 

0, 

.008460 

0, 

.076157 

0, 

.066576 

0.016691 

13 

0, 

.905900 

1. 

,703439 

0, 

.00S418 

0 

.075797 

0 

.065741 

0.016468 

14 

0, 

.929922 

1. 

,667104 

0, 

.008443 

0 

.076010 

0, 

,065506 

0.016377 

15 

0, 

.951057 

1, 

,636063 

0, 

.008438 

0, 

.075953 

0, 

.065140 

0.016239 

16 

0 

.970314 

1. 

,608664 

0, 

.008531 

0, 

.076784 

0, 

.065380 

0.016334 

17 

0, 

.987334 

1. 

,585015 

0, 

.008497 

0, 

.076485 

0, 

.064861 

0.016183 

18 

1, 

.002914 

1. 

,563899 

0, 

.008552 

0, 

.076973 

0, 

.064914 

0.016224 

19 

1, 

.016747 

1. 

,545459 

0, 

.008490 

0, 

.076417 

0, 

.064300 

0.016028 

20 

1, 

,029865 

1. 

,528420 

0, 

.008621 

0, 

.077580 

0, 

•064C19 

0.016249 
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THIS  CASE  liAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  =  1.5     ALPHA  =0.15     BETA  =0.05 
THE  RESULTS  OF  THIS  CASE  ARE 


PROBABILITY  OF  THE  EVENT 

i:  A(K)      R(K)     REJ/H1    ACC/Hl    REJ/H2    ACC/H2 

1  0.00002218.496349  0.000003  0.000015  0.000194  0.000010 

2  0.009910  8.446C03  0.000049  0.000279  0.002395  0.000125 

3  0.068309  5.289719  0.000159  0.000904  0.005441  0.000281 

4  0.162401  3.905523  0.000555  0.003152  0.014306  0.000739 

5  0.263984  3.154960  0.001312  0.007392  0.026592  0.001421 

6  0.348624  2.736390  0.001979  0.011154  0.034833  0.001857 

7  0.423461  2.451590  0.002729  0.015395  0.043115  0.002312 

8  0.486042  2.253757  0.003306  0.018640  0.048441  0.002593 

9  0.539539  2.106874  0.003798  0.021461  0.052628  0.002816 

10  0.584995  1.994587  0.004162  0.023513  0.055387  0.002945 

11  0.622439  1.909345  0.004266  0.024216  0.055721  0.002906 

12  0.657742  1.834501  0.004715  0.026715  0.059C47  0.003107 

13  0.688955  1.772602  0.004974  0.028207  0.061313  0.003209 

14  0.716615  1.720636  0.005175  0.029336  0.062451  0.003279 

15  0.739594  1.678975  0.005089  0.028856  0.061142  0.003160 

16  0.763135  1.638673  0.005567  0.031700  0.065096  0.003437 

17  0.782717  1.605972  0.005504  0.031202  0.063808  0.003351 

18  0.800236  1.577505  0.005521  0.031290  0.063620  0.003320 

19  0.816970  1.551171  0.005713  0.032369  0.064970  0.003409 

20  0.830994  1.529449  0.005526  0.031322  0.063026  0.003261 


THIS  CASE  liAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  =  1.5     ALPHA  =0.15     BETA  =  0.10 
THE  RESULTS  OF  THIS  CASE  ARE 


PROBABILITY  OF  THE  EVENT 

K  A(K)      R(K)     REJ/H1    ACC/Hl    REJ/H2    ACC/H2 

1  0.00020815.262281  0.000025  0.000144  0.000865  0.000096 

2  0.029749  6.875925  0.000432  0.002454  0.010009  0.001104 

3  0.135034  4.361236  0.001042  0.005927  0.017578  0.001936 

4  0.259327  3.313906  0.002480  0.014121  0.033559  0.003706 

5  0.372113  2.755506  0.004167  0.023503  0.047977  0.005373 

6  0.461363  2.433262  0.005265  0.029687  0.055313  0.006193 

7  0.535148  2.216746  0.006175  0.034875  0.060970  0.006824 

8  0.594672  2.066248  0.006638  0.037750  0.063234  0.007037 

9  0.646278  1.949232  0.007271  0.041253  0.066877  0.007426 

10  0.691089  1.856939  0.007801  0.044249  0.069507  0.007788 

11  0.727591  1.786708  0.007844  0.044502  0.068881  0.007671 

12  0.759593  1.728506  0.008059  0.045688  0.069764  0.007735 

13  0.787725  1.679853  0.008219  0.046592  0.070278  0.007777 

14  0.812526  1.638759  0.008325  0.047190  0.070479  0.007785 

15  0.834452  1.603714  0.008382  0.047508  0.070425  0.007757 

16  0.855150  1.571963  0.008692  0.049249  0.071962  0.008004 

17  0.872304  1.546211  0.008436  0.047814  0.069877  0.007703 

18  0.888594  1.522423  0.008625  0.048874  0.070865  0.007825 

19  0.903115  1.501681  0.008591  0.048685  0.070333  0.007749 

20  0.916938  1.482462  0.008774  0.049718  0.071186  0.007895 
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THIS  CASE  HAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  =  1.5     ALPHA  =0.15     BETA  =0.15 
THE  RESULTS  OF  THIS  CASE  ARE 


PROBABILITY  OF  THE  EVENT 

K  A(K)      R(K)     REJ/H1    ACC/H1    REJ/H2    ACC/H2 

1  0.00083513.258364  0.000102  0.000579  0.002184  0.000386 

2  0.058212  5.928699  0.001593  0.009052  0.023467  0.004119 

3  0.202790  3.830974  0.002978  0.016920  0.033133  0.005820 

4  0.342965  2.985346  0.005471  0.031100  0.051284  0.009013 

5  0.459440  2.533050  0.007652  0.043192  0.064016  0.011326 

6  0.549799  2.264350  0.008891  0.050160  0.069675  0.012350 

7  0.619157  2.090887  0.009298  0.052928  0.070766  0.012420 

8  0.680434  1.956048  0.010397  0.058950  0.076092  0.013429 

9  0.729505  1.858442  0.010638  0.060356  0.076158  0.013460 

10  0.770466  1.782749  0.010042  0.061480  0.076443  0.013462 

11  0.805977  1.721212  0.011121  0.063044  0.077239  0.013621 

12  0.836858  1.670588  0.011325  0.064192  0.077613  0.013741 

13  0.862939  1.629514  0.011246  0.063747  0.076616  0.013509 

14  0.885824  1.594679  0.011264  0.063840  0.076330  0.013400 

15  0.907267  1.563373  0.011611  0.065791  0.077607  0.013761 

16  0.924916  1.538105  0.011263  0.063834  0.075450  0.013242 

17  0.941566  1.514929  0.011476  0.065028  0.076323  0.013423 

18  0.956314  1.494835  0.011414  0.064682  0.075683  0.013286 

19  0.970266  1.476345  0.011622  0.065856  0.076428  0.013509 

20  0.982659  1.460223  0.011550  0.065453  0.075709  0.013391 


THIS  CASE  HAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  =  1.5     ALPHA  =0.15     BETA  =0.20 
THE  RESULTS  OF  THIS  CASE  ARE 


PROBABILITY  OF  THE  EVENT 

K  A(K)      R(K)     REJ/H1    ACC/Hl    REJ/H2    ACC/H2 

1  0.00237111.753026  0.000290  0.001642  0.004378  0.001095 

2  0.095840  5.239711  0.004104  0.023358  0.043254  0.010792 

3  0.272979  3.464940  0.006044  0.034439  0.050078  0.012506 

4  0.422586  2.759522  0.009242  0.052659  0.067040  0.016734 

5  0.541229  2.375632  0.011702  0.066022  0.077821  0.019505 

6  0.628565  2.151240  0.012448  0.070562  0.079535  0.019874 

7  0.699678  1.994744  0.013333  0.075732  0.082549  0.020662 

8  0.756888  1.882119  0.013787  0.078220  0.083456  0.020878 

9  0.804014  1.797024  0.014082  0.079856  0.083815  0.020971 

10  0.843068  1.731035  0.014179  0.080387  0.083433  0.020829 

11  0.876706  1.677371  0.014387  0.081548  0.083687  0.020927 

12  0.905784  1.633219  0.014521  0.082302  0.083615  0.020975 

13  0.930212  1.597358  0.014346  0.081310  0.082304  0.020548 

14  0.952224  1.566187  0.014518  0.082272  0.082657  0.020678 

15  0.971473  1.539707  0.014481  0.082067  0.082058  0.020522 

16  0.988367  1.516973  0.014396  0.081586  0.081357  0.020285 

17  1.003728  1.496796  0.014466  0.081976  0.081367  0.020303 

18  1.017716  1.478854  0.014536  0.082375  0.081339  0.020354 

19  1.030075  1.463235  0.014419  0.081712  0.080547  0.020110 

20  1.041387  1.449171  0.014434  0.081796  0.080393  0.020067 
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THIS  CASE  HAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  =  1.5     ALPHA  =0.20     BETA  =0.05 
THE  RESULTS  ur  THIS  CASE  ARE 


PROBABILITY 

OF  THE  EVENT 

K 

A(K) 

R(K) 

REJ/H1 

ACC/H1 

REJ/H2 

ACC/H2 

1 

0 

.00004416, 

.988795 

0 

.000008 

0.000031 

0.000390 

0.000021 

2 

0, 

.013961 

7, 

.703055 

0 

.000138 

0.000552 

0.004723 

0.000247 

3 

0 

.003562 

4, 

,839101 

0 

.000398 

0.001593 

0.009691 

0.000501 

4 

0 

.185737 

3, 

.596762 

0 

.001229 

0.004928 

0.022778 

0.001190 

5 

0 

.287565 

2, 

,938931 

0 

.002484 

0.009900 

0.037300 

0.001991 

6 

0, 

.372290 

2, 

,561574 

0 

.003542 

0.014119 

0.046759 

0.002498 

7 

0, 

.444228 

2, 

,309868 

0, 

.004514 

0.018007 

0.054460 

0.002905 

G 

0, 

.504695 

2. 

,131810 

0 

.005290 

0.021105 

0.059839 

0.003182 

9 

0, 

.557075 

1, 

,996977 

0 

.006023 

0.024059 

0.064612 

0.003453 

10 

0, 

,601467 

1, 

,893940 

0, 

.006515 

0.026030 

0.067245 

0.003600 

11 

0, 

.638429 

1. 

,814340 

0, 

.006737 

0.026854 

0.067976 

0.003594 

12 

0, 

.671111 

1, 

,748689 

0, 

.007034 

0.028109 

0.069554 

0.003661 

13 

0, 

,700126 

1, 

,693630 

0, 

.007302 

0.029194 

0.070905 

0.003722 

14 

0. 

,725993 

1. 

,646923 

0, 

.007526 

0.030097 

0.071919 

0.003773 

15 

0, 

,748947 

1. 

,607207 

0, 

.007662 

G. 030656 

0.072333 

0.003789 

16 

0, 

,769367 

1. 

,573098 

0, 

.007745 

0.030985 

0.072455 

0.003780 

17 

0, 

,788760 

1. 

,541913 

0, 

.006075 

0.032297 

0.074315 

0.003912 

18 

0, 

,804926 

1. 

,516516 

0, 

.007841 

0.031371 

0.072191 

n. 003759 

19 

0, 

,820361 

1. 

,492899 

0, 

.000043 

0.032170 

0.073392 

0.003821 

2  0 

0. 

,835091 

1. 

,471030 

0, 

.003295 

0.033179 

0.074717 

0.003929 

THIS  CASE  HAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  =  1.5     ALPHA  =0.20     BETA  =0.10 
THE  RESULTS  uF  THIS  CASE  ARE 


PROBABILITY 

uF  THE  EVENT 

K 

A(K) 

R(K) 

REJ/H1 

ACC/L1 

IXJ/U2 

ACC/L2 

1 

0, 

,00041713, 

,754921 

0 

.000072 

0.000289 

0, 

.001736 

0.000193 

2 

0, 

.041435 

6. 

,153664 

0, 

.001169 

0.004688 

0, 

.019189 

0.002119 

3 

0, 

,162931 

3, 

,938135 

0 

.002415 

0.009684 

0 

.029315 

0.003238 

4 

0, 

.290699 

3 

,037322 

0, 

.004852 

0.019477 

0, 

.048519 

0.005346 

5 

0, 

.402497 

2. 

,550615 

0, 

.007365 

0.029382 

0, 

.064113 

0.007158 

G 

0, 

,489635 

2, 

,266757 

0 

.008820 

0.035177 

0, 

.070993 

0.007936 

7 

0, 

,560516 

2, 

,075877 

0 

.009933 

0.039636 

0, 

,075912 

0.008478 

8 

0, 

.619290 

1, 

,938391 

0 

.010777 

0.043076 

0, 

,079269 

0.008881 

9 

0, 

.666647 

1, 

,838300 

0 

.011039 

0.044208 

0, 

.079541 

0.008046 

10 

0, 

,707706 

1, 

,758216 

0 

.011556 

0.046246 

0, 

.081540 

0.009047 

11 

0, 

.743393 

1, 

.693342 

0, 

.011974 

0.047914 

0, 

.082084 

0.009232 

12 

0, 

,774500 

1, 

,640046 

0, 

.012290 

0.049163 

0, 

,003677 

0.009374 

13 

0, 

,799953 

1, 

,598143 

0 

.012014 

0.048072 

0, 

.001587 

0.009042 

14 

0, 

,823820 

1, 

.560519 

0, 

.012458 

0.049828 

0, 

.083478 

0.009293 

15 

0, 

.844026 

1, 

,528631 

0 

.012538 

0.050157 

0, 

.083280 

0.009301 

16 

0, 

.863374 

1, 

,501310 

0 

.012544 

0.050181 

0, 

.082837 

0.009249 

17 

0, 

,879801 

1, 

.477605 

0 

.012495 

0.049983 

0, 

.082233 

0.009152 

18 

0, 

.894394 

1, 

.457121 

0 

.012403 

0.049613 

0, 

.081526 

0.009016 

19 

0, 

.908240 

1, 

,438093 

0 

.012634 

0.050538 

0, 

.002436 

0.009150 

20 

0, 

.920572 

1. 

.421455 

0 

.012554 

0.050218 

0, 

.001717 

0.009053 
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THIS  CASE  hAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  =  1.5     ZvLPHA  =  0.20     BETA  =  0.15 
THE  RESULTS  OF  THIS  CASE  ARE 


PROBABILITY  OF  THE  EVENT 

K  A(K)      R(K)     REJ/H1    ACC/H1  REJ/1I2  ACC/H2 

1  0.00167211.753435  0.000290  0.00J.158  0.004378  0.000772 

2  0.080196  5.229180  0.004163  0.016688  0.043662  0.007666 

3  0.241144  3.436450  0.006386  0.025631  0.051943  0.009122 

4  0.382975  2.718170  0.010197  0.040885  0.071551  0.012573 

5  0.497173  2.329700  0.013172  0.052548  0.083989  0.014901 

6  0.583300  2.099223  0.014486  0.057757  0.087778  0.015567 

7  0.651223  1.944799  0.015214  0.061022  0.089507  0.015863 

8  0.707006  1.831447  0.015933  0.063796  0.091477  0.016170 

9  0.753057  1.745918  0.016335  0.065384  0.092103  0.016276 

10  0.791295  1.679648  0.016488  0.0659S1  0.091350  0.016184 

11  0.824287  1.625743  0.016768  0.067091  0.092294  0.016280 

12  0.852852  1.581373  0.016958  0.067845  0.092359  0.016339 

13  0.877674  1.544418  0.017058  0.068243  0.092113  0.016336 

14  0.893630  1.514110  0.016802  0.067220  0.090563  0.015959 

15  0.917608  1.487486  0.016953  0.067317  0.090845  0.016004 

16  0.934283  1.464658  0.016871  0.067437  0.090138  0.015834 

17  0.949933  1.443877  0.017205  0.068818  0.091117  0.016122 

18  0.963725  1.425960  0.017122  0.068490  0.090332  0.016007 

19  0.975923  1.410350  0.016973  0.067895  0.089443  0.015800 

20  0.987097  1.396281  0.016992  0.067971  0.089298  0.015762 


THIS  CASE  HAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  =  1.5     ALPHA  =  0.20     BETA  =  0.20 
THE  RESULTS  OF  THIS  CASE  ARE 


PROBABILITY  OF  THE  EVENT 

K        A(K)  R(K)     REJ/iil    ACC/Hl    REJ/H2    ACC/H2 

1  0.00475510.247481  0.000323  0.003290  0.008779  0.002195 

2  0.131048  4.558328  0.010397  0.041686  0.078407  0.019558 

3  0.322133  3.086582  0.012306  0.049352  0.075281  0.018752 

4  0.470814  2.493730  0.016634  0.066741  0.091215  0.022767 

5  0.534596  2.176826  0.019534  0.077926  0.100088  0.025103 

6  0.668511  1.983994  0.020385  0.081564  0.101010  0.025351 

7  0.733901  1.852752  0.020902  0.083760  0.101467  0.025360 

8  0.787041  1.756204  0.021426  0.085765  0.102214  0.025504 

9  0.830504  1.683192  0.021639  0.086598  0.101926  0.025416 

10  0.867463  1.625093  0.022014  0.088080  0.102341  0.025638 

11  0.898019  1.579374  0.021385  0.087561  0.101042  0.025284 

12  0.924295  1.541663  0.021939  C. 087768  0.100614  0.025174 

13  0.946987  1.510223  0.021925  0.087707  0.100008  0.025014 

14  0.966666  1.483729  0.021844  0.087383  0.099263  0.024784 

15  0.9S4351  1.460616  0.022004  0.088017  0.099383  0.024886 

16  0.999779  1.440890  0.021875  0.087505  0.098517  0.024644 

17  1.013292  1.423379  0.021687  0.086752  0.097583  0.024304 

18  1.025937  1.408344  0.021969  0.087877  0.098249  0.024589 

19  1.037053  1.394884  0.021799  0.087199  0.097331  0.024324 

20  1.047178  1.332305  0.021811  0.087243  0.097121  0.024275 
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THIS    CASF    HAS     PARAMETFPS    AS    FOLLOWS 
CI    =     1.0  02    =    2.0  ALPHA    =    0.05  BETA    =    0.05 

THE    RESULTS    np    THIS    CASE    APE 

PPOHABILTTY    OF    TMg    EVENT 


K 

A(K) 

R(K  ) 

PEJ/H1 

ACC/H1 

PFJ/H2 

ACC/H2 

1 

0.0008 

14.9909 

0.0000 

0.0006 

0.0055 

0.0003 

2 

0.0633 

6.6873 

0.0003 

0.0053 

0.0263 

0.0014 

3 

0.2220 

4.3215 

0.0011 

0.0214 

0.0656 

0.0034 

4 

0.3793 

3.3545 

0.OO22 

0.041^ 

0.0956 

0.0050 

5 

0.5089 

2.3445 

0.30H 

0.0536 

0.1126 

0.0059 

6 

0.6111 

2.5377 

0.O037 

0.0696 

0.  1204 

0.0063 

7 

0.6951 

2.3291 

0.0041 

0.0787 

0.1261 

0.0066 

8 

0.7626 

2.1824 

0.0C44 

0.0838 

0.1278 

0.0067 

9 

0.8198 

2.0708 

0.0047 

0.080^ 

0.1304 

0.0069 

10 

0. 8698 

1.9822 

0.0050 

0.094't 

0.1332 

O.OO70 

11 

0.9128 

1.9123 

0.0052 

0.0981 
0.0997 

0.1341 

0.0071 
0.0070 

12 

0.9491 

1.8565 

0.0052 

0.1337 

13 

0.9805 

1.8107 

0.OC53 

0. 1008 

0.1334 

0.0O70 

14 

1.0110 

1.7692 

0.0056 

0.  1073 

0.1379 

0.0073 

15 

1.0368 

1.7358 

0.0057 

0.1075 

0.  1361 

0.0072 

16 

1.0592 

1.7077 

0.0057 

0.  1077 

0.1356 

0.0071 

17 

1.0797 

1.6829 

0.O058 

0. 1095 

0. 1368 

0.0072 

18 

1  .0986 

1.6610 

0.O059 

0.  1114 

0.1373 

0.0072 

19 

1.  1149 

1.6424 

0.0C58 

0.1106 

0.1366 

0.0072 

20 

1.  12<?5 

1.6262 

0.(  058 

0.1102 

0.1362 

0.0072 

THIS    CASE    HAS    PARAMETERS    AS    FOLLOWS 
CI     =     1.0  L2    =    2.0  ALPHA    =    0.05  BETA 

THE    RESULTS    OF    THIS    CASt    ARE 


J.  10 


K 
1 
2 

3 

4 

5 

6 

7 

8 

9 

10 

11 

12 

13 

14 

15 

16 

17 

18 

19 

20 


AlK) 
0.0038 
0. 1280 
0.3426 
0.5174 
0.6518 
0. 7541 
0.6345 
0.8999 
0.9546 
0.999  1 
1.03  65 
1.0689 
1.09o9 
1.  1213 
1. 1438 
1.  1635 
1.  Id  10 
I.  19ob 
1. 21 06 
1.2233 


R(KJ 
12. 8^68 
5.717b 
3.8160 
i.  0561 
2.64  84 
2.3998 
2.2J1 7 
2.1099 
2.01 72 
1.9466 
1.8902 
1.8437 
1.O051 
1.  7726 
1.7439 
1.7195 
1.6985 
1.660u 
1.663/ 
1.6492 


KEJ/H1 
0.0001 
0.0011 
0.0031 
0.0046 
O.0056 
0.0061 
0.0064 
0.0066 
0.0069 
0.0069 
0.0069 
0.0070 
0.0070 
0.0070 
0.0072 
0.0072 
0.0072 
0.0072 
0.0072 
0.0072 


PROBABILITY    OF     THE    EVENT 


ACC/Hl 
0.0026 
0.0203 
0.0582 
0.0875 
0.1058 
0.1155 
0.  1215 
0.1262 
0. 1302 
0. 130d 
0.1315 
0.1327 
0.1332 
0. 1333 
0.  1362 
0.1362 
0.1361 
0.1360 
0.1361 
0.  1360 


KEJ/H2 
0.0117 
J. 0494 
0.0971 
0. 1193 
J. 1293 
0. 1322 
0. 1332 
0. 1340 
0. 1348 
0.  1334 
0.1325 
0.  1326 
0. 1322 
0.  1315 
0.  1327 
0.  1319 
0.  1313 
0. 1309 
0. 1305 
0. 1 J02 


ACC/H2 
O.OOli 
0.0055 
0.0108 
0.013.) 
0.0144 
0.0147 
0.0148 
0.0149 
0.0150 
0.0148 
0.0147 
0.0147 
0.0147 
0.0146 
0.0147 
0.0147 
0.0146 
0.0145 
0.0145 
0.0145 


THIS  CASE  HAS  PARAMETERS  AS  FCLLJWS 
CI  =  1.0     C2  =  2.0     ALPHA  =  0.05     BETA 
THE  RESULTS  )F  THIS  CASE  ARt 


0.15 


PFCBABILITY    OF    THE    EVENT 


K 

AlK) 

R(K) 

REJ/H1 

ACC/Hl 

REJ/H2 

ACC/H2 

I 

O.C095 

1  1.5053 

0.OOC3 

0.0065 

0.0185 

0.0033 

2 

0.  1990 

5.1496 

0.0)23 

0.0442 

0.0708 

0.0125 

3 

0.44  7  5 

3.5J86 

0.3053 

0.  1003 

0.1161 

0.0208 

4 

0.63  0  5 

2.3S6  1 

0  .  C  C  6  S 

0.  1308 

0.  1328 

0.0234 

5 

0.  7661 

2.546  7 

0.K78 

0. 14  73 

0.1382 

0.0244 

6 

0.6673 

2.3315 

C  .  0  0  8  1 

0. 1547 

0.1 365 

0.0244 

7 

0.9459 

2.1852 

0.  )C84 

0. 1590 

0.1378 

0.0243 

8 

1.C091 

2.0783 

0.CC35 

0. 1622 

0.1374 

0.0242 

9 

1.0608 

1.9985 

C.0C86 

0. 1641 

0.  1364 

0.0241 

10 

1.  1032 

1.9J63 

0.CC87 

0.1644 

0. 1349 

0.0238 

11 

1.13  94 

1.3861 

0.CC87 

0. 1657 

0.1344 

0.02  37 

12 

1.  1703 

1.3450 

0.0C88 

0 .  1 6  6  * 

0.1337 

0.023O 

13 

1.  197C 

1.8108 

0.0C88 

0.  1667 

0.1330 

0.0235 

14 

1.22)2 

1.7820 

0.CC68 

0.  1669 

0.1325 

0.0234 

15 

1.24)5 

1.7575 

C  .  C  C  8  8 

0.  1670 

0.1316 

0.0233 

16 

1.2585 

1.7363 

0.CC08 

0. 1671 

0.1314 

0.0232 

17 

1.2745 

1.7179 

0.CC86 

0.  1672 

0.1310 

0.0231 

16 

1.2889 

1. 7015 

0.0088 

0.1672 

0.1307 

0.0231 

19 

1.3017 

1.6872 

0.0C88 

0.16/3 

0.1304 

0.0230 

20 

1. 3134 

1.6744 

0.CC88 

0.  1673 

0.1302 

0.0230 
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THIS    CASE    HAS    PARAMETERS    AS    F0LL3HS 
CI    =    1.0  C2    =    2.0  ALPHA    *    0.05  BETA    =    0.20 

TFE    RESULTS    3F    THIS    CASE    ARE 


K 

A(KI 

R(K) 

1 

0.0190 

1C.5052 

2 

0.2756 

4,?448 

3 

0.5482 

3.3512 

4 

0.7356 

2.7910 

5 

0.8710 

2.4830 

6 

0.5707 

2.2918 

7 

I.C474 

2.1613 

a 

1.  1085 

2.0664 

9 

1.157? 
1. 1989 

1,9947 

LO 

1.9364 

11 

1.2329 

1.8938 

12 

1.2618 

1.8572 

13 

1.2866 

1.8267 

14 

1.3082 

1.8009 

15 

1.3270 

1.7788 

16 

1.3436 

1.7598 

17 

1.3583 

1,7432 
1.7287 

ia 

1.3715 

19 

1.3832 

1.7158 

20 

1.3938 

1.7044 

PROBA 
REJ/H1 
0.OCC7 
0.0041 
0.0C76 
C.0091 
0.0C98 
C.0101 
C.01C2 
0.0103 
0,0104 
0.0104 
0.0104 
0.0104 
0.01C4 
0.0104 
0.0104 
0.0103 

I'M® 

0.0103 
0.0103 


BILITY 
ACC/H1 
0.0131 
0.0771 
0. 1451 
0.1729 
0.1866 
0.1917 
0.1944 
0.1962 
0,1969 
0.1979 
0.1971 
0.1970 
0.1969 
0.1969 
0.1967 
0.1966 
0.1965 
0.1964 
0.1963 
0.1962 


OF  THE  EVE 
REJ/H2 
0.0262 
0.0911 
0.1336 
0.1421 
0.1443 
0.1428 
0.1412 
0.1399 
0.1384 
0.1376 
0.1362 
0.1352 
0.1344 
0.1338 
0.1332 
0.1326 
0.1322 
0.1318 
0.1315 
0.1311 


NT 
ACC/H2 
0.0066 
0.0228 
0.0334 
0.0355 
0.0361 
0.0357 
0.0353 
0.0350 
0.0346 
0.0344 
0.0340 
0.0338 
0.0336 
0.0334 
0.0333 
0.0332 
0.0331 
0.0330 
0.0329 
0.0328 


C  I    = 


THIS    CASE    HAS    PA<AMtTEFS    AS    FOLLOWS 
1.0  C2     =     2.0  ALPHA    =     0.10  bETA    =    U.05 

TFE    RESULTS    OF    ThIS    CASE    ARE 


PROBABILITY 

OF    THE    EVENT 

K 

A  (K  ) 

R(KI 

RtJ/Hl 

ACC/H1 

REJ/H2 

ACC/H2 

1 

0.C018 

12.8359 

C.0001 

0.0012 

0.0117 

0.0006 

I 

0.C883 

5.6854 

0.0011 

0.0100 

0.0505 

0.0027 

3 

0. 2635 

3.7407 

0.C035 

0.0319 

U.1042 

0.00  55 

4 

0.4187 

2.9557 

0.0058 

0.0523 

0.1337 

0.0070 

5 

0.5420 

2.5  36  5 

G.0074 

0.0665 

0.1480 

0.0078 

6 

0.6375 

2.2816 

0.0083 

0.0749 

0.1534 

0.0081 

7 

0. 7144 

2.1084 

O.C09C 

0.0811 

0.  156  9 

0.0083 

a 

0.7777 

1.9330 

C.0096 

0.U860 

0. 1592 

0.0084 

9 

0.8302 

1.888  7 

0.0099 

0.0894 

0.16)5 

0.0084 

10 

0. 8740 

1.3162 

C.0102 

0.0914 

0.  1603 

0.0084 

1 1 

0.9114 

1.  7581 

0.0104 

0.0933 

0. 1606 

0.0085 

12 

0.9443 

1.7100 

0.0106 

0.0957 

0.1617 

0.00U5 

1  3 

0.9724 

1.67C8 

0.01C7 

0.09o3 

0.  lblO 

0.0035 

14 

0.9995 

1.6354 

0. 3113 

0.1016 

0.1653 

0.0087 

15 

1.02  2  5 

l.6C6b 

0.0113 

0.  1020 

0.1644 

0.0067 

16 

1. 0424 

1.5825 

0.0113 

0.1017 

0.1636 

0.0086 

1  J 

1.0597 

1.5620 

0.0112 

0.1012 

0.1632 

0.0086 

18 

1.0750 

1.5441 

0.0112 

0.1009 

0.1629 

0. )086 

19 

1.C886 

1.5284 

0.0112 

0 . 1 0  06 

0.1627 

0.0086 

20 

1.1017 

1.5137 

0.0114 

0.1029 

0.1Q41 

0.00B6 

THIS    CASE     HAC     PARAMETERS    tS     FPLLfHS 
CI     =     1.0  C2     =     2.0  ALPHA     =    CIO  riETA    =     0.10 

THE    KE^ULTS     JF    THIS    CAST     Ah- F 


PPC'EABILITY 

CF    THE    EVENT 

K 

A(K) 

R(K  1 

RE J/ HI 

ACC/H1 

PFJ/H2 

ACT/H2 

1 

0. 0079 

10.6835 

0.OO06 

0.0055 

0.0247 

0.C027 

2 

0.  1772 

4.7519 

0.0040 

0.0360 

0.0908 

0.0101 

3 

0.4014 

3.2658 

o .  n  0  8  8 

0.0794 

0.1453 

0.0161 

4 

0.56  90 

2.6670 

0.0115 

0.  1035 

0.1623 

0.0180 

5 

0.69  39 

2.3413 

0.0130 

0. 1166 

0.  168  5 

0.0187 

6 

0. 7876 

2.14U5 

0.0136 

0.1228 

0.1688 

0.0188 

7 

0  .  86 1  1 

2.0032 

0.0  14  1 

0. 1269 

0.168  9 

0.0188 

8 

0.92  0  1 

1.9039 

0.0  144 

0.1296 

0.  1685 

0.01d7 

9 

0.96  7  7 

1.8296 

0.0145 

0.1303 

0.  1667 

0.0185 

10 

1.0075 

1.7713 

0.  )146 
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0. 1662 

0.0185 

11 

1.0419 

1.7238 

0.0149 

0.1340 

0.1665 
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THIS     CAST     HAS     'M^ ArCTEPS    AS    H'LLTWS 
CI    =    1.0  C2    =    2..il  »LP.H.a    ■    0.10  ii£TA    =    0.15 

THE    RESULTS    OF    THIS   C4SE    A3E 
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THIS    CASE    HAS    PARAMETERS    AS    FOLLOWS 
CI    =    1.0  C2    =    2.0  ALPHA    =    0.10  BETA    =    0.20 

THE    PESULTS    OF    THIS   CASE    ARE 


PROBABILITY 

OF    THE    EVENT 

K. 

A(K) 

R(K  ) 

RFJ/H1 

ACC/H1 

kEJ/H2 

ACC/H2 
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0.0401 

8.3598 

0.0030 

0.0274 

0.0552 

0.0138 
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0.3731 

3.8363 

0.0139 

0.1247 

0.1573 
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THIS    CASL     HA'.-     P  AP  AM  FT  E  RS    AS     Tll'wS 
CI    =    1.0  C2    =    2.<i  Al  "Hi     =    0.15  irT» 

THF    kLSULTS    OF    THIS    CASE    ARF 
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THIS    CASE    HAS     PARAMETERS    AS    FOLLOWS 
CI    =     1.0  C2    =    2.0  ALPHA    =    0.15  BETA    =    0. 

THE     RESULTS    OF     THIS    CASE    ARE 
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THIS    CASE     HAS     PARAMETERS    AS     FOLLOWS 
CI     =     1.0  C?    =     2.0  ALPHA     =    0.15  8FTA 

THF    RESULTS    OF    THIS    CASE     ARE 
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PROBABILITY 

OF    THE    EVENT 

K 

AIK) 

P(K1 

REJ/H1 

ACC/Hl 

REJ/H2 

ACC/H2 

1 

0.0637 

7.0366 

0.0076 

0.0432 

0.0873 

3.0218 

2 

0.4451 

3.2949 
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0.6964 

2.5054 
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THIS    CASE    HAS    PARAMETERS    AS    FOLLOWS 
CI    ■    1.0  C2    ■    2.0  ALPHA    -    0.20  BETA    ■    0.05 

THE    RESULTS    OF    THIS   CASE    ARE 


PROBABILITY 

OF    THE    EVENT 

K 

A(K) 

R(K) 

REJ/H1 

ACC/Hl 

REJ/H2 

ACC/H2 
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0.0047 
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q 
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THIS   CASE    HAS    PARAMETERS    AS    FOLLOWS 
1.0  C2    «    2.0  ALPHA    »    0.20  BETA    -    0.15 


THE    RESULTS    OF    THIS   CASE    ARE 


A(K) 
0.0449 
0.3701 
0.4063 


R(K) 
7.0274 
3.2382 
2.4229 


PROBABILITY 
REJ/H1  ACC/Hl 
0.0077         0.0307 


G.0306 
0.0403 


0.1224 
0.1409 


OF    THE    EV 
REJ/H2 
0.0876 
0.2225 
0.2444 


ENT 

ACC/H2 
0.0155 
0.0393 

0.0438 


4 
5 

6 
7 
8 
9 

10 

44- 


0.7605 
0.8674 
0.9446 
1.0031 
1.0486 
1.0849 
1.1144 
1.1387 


2.0729 
1.8781 
1.7559 
1.6720 
1.6114 
1.5657 
1.5302 


1.S021 
TTV793 
1.4606 
1.4449 
1.4317 
1.4202 
1.4104 
1.4020 

1.3886 


1.0432 
0.0442 
0.0444 
0.0446 
0.0446 
0.0447 
0.0448 
0.0448 


0.1729 
0.1770 
0.1778 
0.1785 
0.1786 
0.1790 
0.1791 
0.1792 


0.2489 
0.2460 
0.2420 
0.2394 
0.2370 
0.2357 
0.2346 
0.2337 


0.0439 
0.0434 
0.0427 
0.0422 
0.0418 
0.0416 
0.0414 
0.0412 


12 
13 

It 
16 
17 
18 
-F9- 
20 


1.1590 
1.1761 
1.1907 
1.2032 
1.2143 
1.2240 
1.2324 

1.2457 


0.0448 
0.0448 
0.0448 
0.0448 
0.0451 
0.0452 
Q.0452 
.0446 


0.1792 
0.1793 

0.1794 
0.1794 
0.1806 
0.  1807 
0.1806 
0.1784 


0.0445         0.1782 


0.2330 
0.2325 
0.2328 
0.2328 
0.2339 
0.2340 
0.2345 
0.2325 


0.2323 


0.0411 
0.0410 
0.0411 
0.0411 
0.0413 
0.0413 
0.0414 
0.0410 


0.0410 
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THIS    CASE     HAS     PARAMETERS    AS    FOLLOWS 
CI    =     1.0  C2    =     2.0  ALPHA    =    0.20  BETA 

THE    RESULTS    OF     THIS    CASE     ARE 


0.20 


PROBABILITY 

OF    THE    EVENT 

K 

A(K) 

R(K) 

REJ/H1 

ACC/H1 

REJ/H2 

ACC/H2 

1 

0.0902 

6.044  7 

0.0151 

0.0606 

0. 1231 

0.0308 

2 

0.5049 

2.8932 

0.0482 

0.  1929 

0. 2685 

O.0671 

3 

0. 7434 

2.2523 

0.0548 

0.2183 

0.2725 

0.0679 

4 

0.8939 

1.9661 

0.0567 

0.2271 

0. 2694 

0.0673 

5 

0.994  7 

1.8070 

0.0569 

0.2279 

0. 2637 

0.0659 

6 

1.0659 

1.70  70 

0.0568 

0.2271 

0.2590 

0.0648 

7 

1.  1185 

1  .  t>  3  8  -i 

0.0566 

0.2263 

0.2555 

0.0639 

8 

1.  15(38 

1.5899 

0.05  6  4 

0.2258 

0. 2530 

0.0632 

9 

1.  19U4 

1.5530 

0.0564 

0.2257 

0.2514 

0.0628 

10 

1.2157 

1.5247 

0.0564 

0.2256 

0. 2500 

0.0625 

11 

1.2363 

1.502 i 

0.0564 

O.225o 

0. 2491 

0.0623 

12 

1.2533 

1 .4343 

0.0564 

0.2255 

0.2486 

0.0621 

13 

1.26  7  3 

1.46  9  7 

0.0562 

0. 2249 

0.2477 

0.0619 

14 

1.2/91 

1.4576 

0.0  56  2 

0.2247 

0. 2471 

0.0618 

15 

1.2891 

1.4474 

C.0562 

0.2246 

0. 2466 

0.0617 

16 

1.29  78 

1.438  / 

0.0564 

0.2255 

0. 2471 

0.0618 

17 

1.3053 

1.4313 

0.0564 

0.2256 

0. 2469 

0.061 7 

18 

1.3119 

1. 4249 

0.0566 

0.2263 

0.2480 

0.0620 

19 

1.3177 

1.4194 

0.0566 

0.2264 

0. 2403 

0.0621 

20 

I.  3227 

1.414  r 

0.0566 

0.2263 

0.2493 

0.0621 

TH!S  CASF  HAr-  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  =  2.5     ALPHA  -    0.05     BETA  =  0.05 
THE  RESULTS  OF  ThIS  CASE  APE 


P^TSABIL ITY 

OF     THE     FVENT 

K 

A  (K  ) 

P(K  ) 

P.CJ/H1 

AfC/Hl 

RFJ/H2 

ACC/H2 

1 

0.0069 

1  l.95«;7 

0.0003 

0.0048 

0.0  36  3 

0.0019 

2 

0.  1747 

5.3161 

0.noi9 

0.0352 

0.1232 

0.0065 

3 

0.4110 

3.6251 

0.0045 

0.0847 

0.1916 

0.0101 

4 

0.5924 

2.°436 

0.P061 

0.1160 

0.2123 

0.0112 

5 

0. 7289 

2.5746 

0.HC7  1 

0.1342 

0.2194 

0.01  15 

6 

0.832  1 

2.3480 

0  .  0  C  7  5 

0.  1434 

0.2  194 

0.0115 

7 

0.9142 

2.1928 

O.OC79 

0.  1508 

0.2201 

0.01  16 

8 

0.9791 

2.0027 

0.  1081 

0. 1536 

0.2180 

0.0115 

9 

1.0325 

1  .999? 

0.0C82 

0.  1564 

0.2172 

0.0114 

10 

1.0771 

1.9343 

0.OT0  3 

0.  1585 

0.2163 

0.01  u 

11 

1.  1148 

1.8825 

0.0084 

o. 1599 

0.2156 

0.0113 

12 

1 .  1469 

1.8403 

0.0085 

0. 1607 

0.2147 

0.0113 

13 

1.  1757 

1.P046 

0.00 36 

0.  1636 

0.2156 

0.0113 

14 

1.2005 

1.7749 

0.0C86 

).  1641 

0.2147 

0.0113 

15 

1.22.2  8 

1.  7494 

0.O0P7 

0.  1661 

0.2150 

0.0113 

16 

1.2432 

1.7271 

0.0089 

O. 1692 

0.2159 

0.C114 

17 

1.2615 

1.7079 

0.0090 

0. 1705 

0.2168 

0.0114 

ia 

1.2786 

1.69C9 

O.J  09 2 

0. 1740 

0.2186 

0.0115 

19 

1.29  3  3 

1.6766 

0.0091 

0.1732 

0.2W4 

0.0114 

20 

1.3065 

1.6641 

0.  3091 

0. 1731 

0.2183 

0.0115 

THIS  CASE  HAS  PARAMETERS  AS  FCLLJWS 
CI  =  1.0     C2  =  2.5     ALPHA  =  C.05     BETA  =  0.10 
THE  RESLLTS  OF  THIS  CASE  ARE 


PROBABILITY 

OF    THE    EVENT 

K 

A  (K) 

R(K) 

RE  J/Hl 

ACC/H1 

REJ/H2 

ACC/H2 

1 

0.0240 

1C.171  / 

C.CCC9 

C.0165 

J. 0596 

0.0066 

2 

0.3115 

4.5S7U 

C.OC50 

0.0943 

0.1730 

0.0192 

3 

0.5908 

3.28S6 

0.0C86 

0.  1642 

0.222b 

0.0247 

<t 

0.7819 

2.7535 

C.3101 

0.  1927 

0.2290 

0.0254 

5 

0.S191 

2.t591 

C.0109 

0.206  3 

0.2288 

0.0254 

6 

1.0201 

2.2762 

com 

0.2117 

0.2252 

0.02  50 

7 

1.0985 

2.1509 

0.0114 

0.2158 

0.2228 

0.024b 

8 

1.  1600 

2.0609 

0.0114 

0.2171 

0.2198 

0.0244 

9 

1.2099 

1.9S2S 

0.0115 

0.2163 

0.2176 

0.0242 

10 

1.25C9 

1.9401 

0.0115 

0.2187 

0.2153 

0.0239 

11 

1.2854 

1.897S 

C.0116 

0.2195 

0.2140 

0.0238 

12 

1.3147 

1.3634 

C.Sllfc 

C.2199 

0.2127 

0.0236 

13 

1.3397 

1.8349 

0.0116 

0.2201 

0.2110 

0.0235 

14 

1.3614 

1.3109 

CO  116 

0.2204 

0.2107 

0.0234 

15 

1.3804 

1.79C5 

C  .0116 

C.2206 

0.2C98 

0.0233 

16 

1.3970 

1.773C 

0.0116 

0.2206 

0.2C90 

0.0232 

17 

1.4117 

1.7578 

0.0116 

0.22C7 

0.2083 

0.0231 

18 

1.4247 

1.7445 

C.0116 

C2203 

0.2C77 

0.0231 

19 

1  .4364 

1.7329 

0.0116 

0.2209 

0.2078 

0.0231 

20 

1.4469 

1.7225 

C.0116 

C.2209 

0.2C76 

0.0231 
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THIS  CASK  HAS  PARAMETERS  AS  t-ILLIhS 
CI  =  L.O     C2  =  2.5     ALPHA  =  0.O5      br.TA  =  0.15 
Tt-E  "ESLLTS  IF  THIS  CASE  APE 

PHObABlLlTY  OF  THE  EVENT 


K 

A(K) 

R(KI 

Kt J/Hl 

ACC/H1 

RFJ/M2 

ACC/H2 

1 

0.C518 

9.J733 

o . ;  C  1  9 

O.U353 

0.C808 

0.0143 

2 

0.  4455 

4.1955 

0.0086 

0. 1640 

0.2076 

0.0366 

3 

0. 73^1 

3.1402 

0.0117 

0.2299 

0.2326 

0.0409 

4 

0.9388 

2.669  J 

0.  H34 

C.2511 

0.23)6 

0.0420 

5 

1.0752 

2.4156 

0.J13S 

0.2667 

0.2333 

0.04  13 

6 

1. 1736 

2.2575 

C  .  0  1 1 1 

0.26bo 

0.2285 

0.040:5 

7 

1.2486 

2.1494 

0.0  142 

0.2703 

0.2249 

0.03  11 

a 

1.3070 

2.0715 

0.0142 

0.27C3 

0.2216 

J. 0391 

9 

1.3538 

2.0128 

0.  U42 

0.2705 

0.2193 

0.0367 

10 

1. 3920 

1.9672 

0.0112 

0.2705 

0.2174 

0.0  3  34 

n 

1.42  3  7 

1.9309 

0.0142 

0.2704 

0.2150 

0.0381 

12 

i.4504 

1.9014 

0.0142 

0.27C3 

0.2145 

0.0379 

13 

1.4731 

1.377C 

C.C142 

0.2702 

0.2135 

0.0377 

14 

1.4925 

1.8565 

0.0142 

C.2702 

0.2126 

0.0375 

15 

1.  5094 

1.8391 

0.0  14  2 

C.2702 

0.2118 

0.03  74 

16 

1.5242 

1.324  3 

0.0142 

C.2  7  02 

0.2112 

0.0373 

17 

1.5371 

1.8114 

0.0142 

0.2702 

0.2  106 

0.0372 

lb 

1.5485 

1.8002 

0.0  14  2 

0.2703 

0.2100 

0.0  3  71 

19 

1.5537 

1.7904 

O.0142 

0.2703 

0.2C96 

0.0370 

20 

1. 5678 

1.7817 

0.014  2 

0.2702 

0.2090 

0.0369 

THIS  CASE  HAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  "    2.5     ALPHA  =  0.05     BETA 
THE  RESLLTS  OF  THIS  CASE  ARE 


0.20 


PROBABILITY  OF  THE  EVENT 


K 

A(K) 

R(K) 

REJ/H1 

ACC/H1 

REJ/H2 

ACC/H2 

1 

0.0926 

8.2559 

0.0033 

0.0622 

0.1014 

0.0253 

2 

0.5843 

3.9224 

0.0126 

0.2397 

0.2342 

0.0586 

3 

0.8843 

3.0371 

0.0148 

0.2914 

0.2402 

0.0595 

4 

1.C876 

2.6214 

0.0165 

0.3198 

0.2448 

0.0612 

5 

1.2211 

2.3991 

0.0168 

0.3211 

0.2369 

0.0592 

6 

1.3163 

2.2600 

0.0168 

0.3210 

0.2312 

0.0578 

7 

1.3877 

2.1649 

0.0168 

0.3209 

0.2269 

0.0567 

8 

1.4427 

2.0966 

0.0168 

0.3199 

0.2231 

0.0558 

9 

1.4865 

2,0451 
2.00£2 

0.0168 
0.0168 

0.3196 

0.2206 

0.0551 
0.0546 

10 

1.5219 

0.3193 

0.2185 

11 

1.5512 

1.9734 

0.0168 

0.3193 

0.2169 

0.0542 

12 

1.5756 

1.9477 

0.0166 

0.3192 

0.2155 

0.0539 

13 

1.5963 

1.9265 

0.0168 

0.3193 

0.2144 

0.0536 

14 

1.6139 

1.9088 

0.0168 

0.3193 

0.2134 

0.0533 

15 

1.6291 

1.8940 

0.0168 

0.3193 

0.2125 

0.0531 

16 

1.6422 

1.8813 

0.0168 

0.3194 

0.2117 

0.0529 

17 
18 

1.6537 
1.6637 

\:im 

0,0168 
0.0168 

0.3195 
0.3197 

0.2111 
0.2104 

0.0528 
0.0526 

19 

1.6726 

1.8527 

0.0168 

0.3198 

0.2099 

0.0525 

20 

1.6805 

1.8454 

0.0168 

0.3199 

0.2094 

0.0523 

THIS  CAiE  HAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  =  2.5     ALPHA  =  0.10     BETA 
..   IJ-E..E£iLL.TS  3F  THIS  CASE  ARE  


0.05 


K 

A(K) 

R(K) 

REJ/H1 

1 

0.0113 

10.1655 

C.0009 

2 

0.2121 

4.5205 

O.C055 

3 

0.4469 

3.1559 

0.0108 

4 
5 

0.6162 
0.7445 

2.5979 
2.2921 

nm 

6 

0.8389 

2.1046 

0.0157 

7 

0.9129 

1.9756 

0.0162 

b 

0.9723 

1.8823 

0.0166 

9 

1.0206 

1.3123 

0.3168 

10 

1.0610 

1.7575 

0.0170 

11 

1.0960 

1.7131 

0.0174 

12 

1.1253 

1.6777 

1.6487 

0.0174 

13 

1. 1503 

0.0175 

14 

1.  1718 

1.6245 

0.0175 

15 

1. 1923 

1.6026 

0.0181 

16 

1.2098 

1.5846 

0. 3181 

17 

1.2249 

1.5694 

0.3160 

18 

1.23  74 

1.5568 

C.0177 

19 

1.2487 

1.5456 

0.0177 

20 

1.2593 

1.5352 

0.3179 

PRObAblLITY    OF    THE    EVENT 

ACC/H1  REJ/H2  ACC/H2 

0.0073  0.0597  0.0031 

U.0494  0.1799  0.0095 

0.097o  0.2445  0.0129 

nm  tm  urn  um 


0.1417 
0.1462 
0.1492 
0.1512 
0.1532 
0.1564 

0.1574 
0.1628 
0. 1629 
0.1622 
0.1591 
0. 1590 
0.1609 


0.2598 
0.2585 
0.2573 
0.2560 
0.2557 
0.2569 
0.2552. 
0.25t>9 
0.2558 
0.259d 
0.2596 
0.2598 
0.2567 
0.2  56  7 
0.2609 


0.0137 
0  . 0  1  36 
0.0135 
0.0135 
0.0135 
0.0135 

fcttS 

0.0135 
0.0137 
0.0137 
0.0137 
0.0135 
0.0135 
0.0137 
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r  i    = 


THIS    CASF    HAS    PARAMETERS    AS    FtrttnwS 
-L*i] -?    =   ?«'i ALPHA    =   n.in  rtFTA   =   n.m 


ThF    RESULT;,    TF    THIS    CASF    ARE 


A(K) 
0.0394 
1.3744 


R(K  ) 
8.3P23 


P* 
"CJ/Hl 
0.0C30 

.u.ins 


C.020C 
0.0223 
0.0232 
0.0235 
0.0237 
0.023R 
C.C239 
Q.Q2  3  3 


LABILITY 
1CC/H1 
0.0270 
0.1255 


0.  1810 
0.2015 
0.2093 
0.2120 
0.2137 
0.2146 
C.2153 
U.2150 


OF    THE    EV 
REJ/H2 
0.0979 

O_iZ450_ 

0.2  780 
0.2799 
O  .  2  76  3 
0.2716 
0.2679 
0.2651 
0.2630 
0.2612 


EMT 

ACC/H2 
0.0109 
Q.Q27? 
0.0309 
0.0311 
0.0307 
0.0302 
0.0298 
0.0295 
0.0292 


THIS    CASE    HAS    P A  7 \M E TE KS    AS    FOLLOWS 
CI    =     1.0  C2    =    2.5  ALPHA    =    0.10  BETA    =    0.15 

THE    RESULTS      IF    THIS    CASE    ARE 


PPfrtABF  LI ty 

'IF    THE    EVENT 

K 

A(K) 

R(K> 

RFJ/H1 

ACC/H1 

DEJ/H2 

ACC/H2 

1 

0.0853 

7.2)31 

0.0  06  4 

0.0574 

0.1324 

0.0234 

2 

0.5326 

3.4554 

0. ^233 

0.2  09) 

0.2879 

0.0508 

3 

0.8075 

2.6646 

0.0279 

0.2534 

0.2951 

0.0520 

4 

0.9848 

2.3114 

0.()29  8 

0.26)5 

0.2929 

0.0516 

5 

1  .1043 

2.1169 

0.0302 

0.2726 

0.2  96  0 

0.0505 

6 

1 .  1894 

1.9953 

0.0302 

0.2726 

0.2300 

0.0494 

7 

1.2528 

1.9125 

CO  302 

0.2724 

0.2  75  6 

0.0486 

8 

1. 3019 

1.3528 

0.  )302 

0.2  7  24 

0.2  725 

0.0481 

9 

1  .3406 

1.8030 

0.0  30  2 

0.2724 

0.2  700 

0.0477 

10 

1. 3719 

1.7734 

0.0302 

0.2723 

0.2682 

0.0473 

11 

1 .39  76 

1.7460 

0.0  30  3 

0.2726 

0.2671 

0.0471 

12 

1.4190 

1.7239 

0.0  30  3 

0.2728 

0.2660 

0.0469 

13 

1.4370 

1.7058 

C.  0303 

0.2729 

0.2651 

0.0468 

14 

1.4522 

1.6908 

0.0303 

0.2  7  30 

0.2 >44 

0.0467 

15 

1.4652 

1.6782 

0.0303 

0.2731 

0.2642 

0.0466 

16 

1.4764 

l.tb75 

C.J303 

0.2729 

0.2637 

0.0465 

17 

1.48  61 

1.6584 

0.0303 

0.2729 

0.2632 

0.0464 

18 

1.4946 

1.6505 

0.0  304 

0.2732 

0.2631 

0.04  64 

19 

1.5021 

1.6436 

0.0  30  4 

0.2733 

0.2628 

0.0464 

20 

1.5087 

1.6376 

0.0  30  4 

0.2733 

0.2625 

0.0463 

THIS    CASF    HAS    PARAMETERS    AS    FOLLOWS 
CI    =    1.0  C2    =    2.5  ALPHA    =    0.10  BETA 

THE    RESULTS    OF    THIS    CASE    ARE 


0.20 


PROBABILITY 

OF    THE    EVENT 

K 

A(K) 

R(K  1 

REJ/H1 

ACC/H1 

REJ/H2 

ACC/H2 

1 

0.  1524 

6.4886 

0.0111 

0.1002 

0.1655 

0.0414 

2 

0.69t5 

3.2035 

0.0330 

0.2970 

0.3194 

0.0799 

3 

0.9713 

2.5607 

0.0352 

0.3203 

0.3062 

0.0762 

4 

1.  1460 

2.2607 

0.0368 

0.3337 

0.3029 

0.0757 

5 

1.2594 

2.0968 

0.0368 

0.3323 

0.2  940 

0.0735 

6 

1.3387 

1.9942 

0.0367 

0.3308 

0.2877 

0.0719 

7 

1.3968 

1.9245 

0.0366 

0.3297 

0.2833 

0.0708 

8 

1.4409 

1.8747 

0.0365 

0.3288 

0.2799 

0.0700 

9 

1.4751 

1.8376 

0.0364 

0.3282 

0.2775 

0.0694 

10 

1.5024 

1.8092 

0.0364 

0.3279 

0.2756 

0.0689 

11 

1.5245 

1.7868 

0.0364 

0.3278 

0  .  2  74 1 

0.0685 

12 

1.5426 

1.7689 

0.0364 

0.3278 

0.2730 

0.0682 

13 

1.5576 

1.7544 

0.0364 

0.3279 

0.2721 

0.0680 

14 

1.5702 

1.7424 

0.0365 

0.3281 

0.2713 

0.0678 

15 

1.5809 

1.7324 

0.0365 

0.3283 

0.2707 

0.0677 

16 

1.5900 

1.7240 

0.0365 

0.3285 

0.2  701 

0.0675 

17 

1.59  78 

1.7168 

0.0365 

0.3286 

0.2695 

0.0674 

18 

1.6046 

1.7107 

0.0365 

0.3288 

0.2690 

0.0672 

19 

1.6105 

1.7055 

0.0366 

0.3293 

0.2692 

0.0673 

20 

1.6157 

1.7009 

0.0366 

0.3301 

0.2694 

0.0673 
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THIS     CAST     HAS     P AkAMfTEP S    AS    FOLLOWS 
fl    =     1.0  C2    =    2.5  ALPHA    =    0.15  1F~&    =    0.05 

THE    RESULTS    'IF    TnIS    CASE    APE 


POf 

BABIl ITY 

UF    THE    CVEI 

',|T 

K. 

A(K) 

P(K) 

HE  J /HI 

ACC/H1 

PTJ/H2 

ACC/H2 

1 

0.0155 

9.0552 

0.001'' 

0.0107 

0.0812 

0.0043 

2 

0.2376 

4.0360 

0.0106 

0.0  59  9 

0.2247 

o.oiie 

3 

0.4677 

2.8646 

0.  )135 

0.1046 

0.2821 

0.ni*,B 

4 

0.6314 

2.3785 

0.0221 

0.1252 

0.2919 

0.0154 

5 

0.7505 

2.1115 

0.0239 

0.1355 

0.2930 

0.0154 

6 

0.8388 

1.9458 

0.0247 

0.  1390 

0.2899 

0.0153 

7 

0.9073 

1.8325 

0.025  2 

0.1430 

0.2881 

0.0152 

8 

0.9616 

1.7508 

0.0255 

0.1447 

0.2  860 

0.0150 

9 

1.0057 

1.6891 

0.02  5  P. 

0.1462 

0.2  34  7 

0.0150 

10 

1.04P1 

1  .640  J 

0.O2C3 

0.  1489 

0.2355 

0.0150 

11 

1.0742 

1.6013 

0."2<  5 

0.  1500 

0.2847 

0.0150 

12 

1. 1002 

1.570" 

0.0  26  5 

0.  1501 

0.2344 

0.0150 

13 

I.  1219 

1.5458 

0.0263 

0. 1492 

0.2842 

0.0150 

14 

1.  1426 

1.5232 

0.0273 

0. 1548 

0.2897 

0.0152 

15 

1.  It- 01 

1.5046 

0.02  7  3 

0. 154  0 

0.2303 

0.0152 

16 

1.  1756 

1.4883 

0.  )276 

0.1-5'>2 

0.2  9)0 

0.0153 

17 

1.  1909 

1.4741 

0.O2P8 

0.  1630 

0.3026 

0.0159 

18 

1.2033 

1.4624 

0. 0284 

0. 1609 

0.3018 

0.0159 

19 

1.2134 

1.4528 

0.0278 

0.1575 

0.2996 

0.0158 

20 

1.2219 

1.4447 

0.0272 

0.  1544 

0.3022 

0.0159 

THIS    CASE    HAS    PARAMETERS    AS    FOLLOWS 
CI    =     1.0  C2    =    2.5  ALPHA    =    0.15  BETA    =    0.13 

THE    RESULTS    OF    THIS    CASE     ARE 


PROBABILITY 

OF    THE    EVENT 

K 

A(K) 

R(K) 

REJ/H1 

ACC/H1 

RE  J/H2 

ACC/H2 

1 

0.0537 

7.2775 

0.0064 

0.0365 

0.  1333 

0.0148 

2 

0.4162 

3.3680 

0.0259 

0.1468 

0.3001 

0.0333 

3 

0.6691 

2.5380 

0.0336 

0.1906 

0.3199 

0.0355 

4 

0.8347 

2.1771 

0.0363 

0.2059 

0.3186 

0.0354 

5 

0.9486 

1.9779 

0.0371 

0.2137 

0. 3132 

0.0348 

6 

1.0307 

1.8532 

0.0374 

0.2121 

0.3077 

0.0342 

7 

1.0925 

1. 7682 

0.0375 

0.2129 

0.3038 

0.0338 

8 

1. 1403 

1.7070 

0.0376 

0.2131 

0.3007 

0.0334 

9 

1.  1785 

1.6610 

0.0377 

0.2136 

0.2988 

0.0332 

1? 

1.2093 

1.6255 

0.0377 

0.2137 

0.2971 

0.0330 

1.2351 

1.5971 

0.0380 

0.2152 

0.2971 

0.0330 

12 

1.2566 

1.5742 

0.0380 

0.2155 

0.2964 

0.0329 

13 

1.2  746 

1.5556 

0.0380 

0.2156 

0.2966 

0.3330 

14 

1.2898 

1.5401 

0.0380 

0.2153 

0.2959 

0.0329 

15 

1.3027 

1.52  73 

0.0378 

0.2143 

0.2959 

0.0329 

16 

1.3138 

1.5163 

0.0379 

0.2145 

0.2  964 

Q.0329 
0.0329 

17 

1.3235 

1.5068 

0.0373 

0.2141 

0.2961 

11 

1.3319 

1.4987 

0.0377 

0.2137 

0.2959 

0.0329 

1.3396 

1.4913 

0.0381 

0.2158 

0.2981 

0.0331 

20 

1.3470 

1.4847 

0.0388 

0.2201 

0.3055 

0.0339 

THIS    CASC     HAS    PA^AMCTRS    AS    FOLLOWS 
(_  1    =     1.0  02     =    2.5  ALPHA    =    0.15  ilCTl     =    0.15 

THH    RESULTS    OF    THIS    CASE    4P F 


p*r 

'BABILITY 

OF    THF    EVEI 

><T 

K 

A(K) 

P(K) 

PEJ/H1 

AlC/Hl 

PEJ/H2 

ACC/H2 

1 

0.  1161 

6.  1959 

0.01 36 

0.0773 

0. 1 794 

0.0317 

2 

0.58  97 

3.0034 

0.  )42  2 

0.2393 

0.3482 

0.0615 

3 

0.84^5 

2.3  661 

0.046H 

0.2661 

0.3411 

0.0601 

4 

1.0081 

2.0770 

0.0487 

0.2766 

0.3361 

0.0593 

5 

1.1149 

1.9186 

0.048° 

0.2773 

0.3280 

0.0579 

6 

1. 1900 

1.81<!2 

0.O480 

0.2767 

0.3222 

0.0569 

7 

1.2451 

1.7513 

0. 3487 

0.2760 

0.3176 

0.0561 

8 

1.2869 

1.  7037 

0.04C6 

0.2755 

0.3143 

0.0555 

9 

1.3194 

1.6678 

0.0485 

0.2751 

0.3118 

0.0550 

10 

1.3453 

1.640  3 

0.0485 

0.2750 

0.3100 

0.0547 

11 

1.3663 

1.6187 

0.0485 

0.2751 

0.3086 

0.0545 

12 

1.3838 

1.6012 

0.0488 

0.2765 

O.3093 

0.0546 

13 

1.3983 

1.5871 

0.0489 

0.2771 

0.3094 

0.0546 

14 

1. 4105 

1.5755 

0.3489 

0.2772 

0.3  090 

0.0545 

15 

1.4207 

1.5659 

0.0489 

0.2773 

0.3087 

0.0545 

16 

1.42  ?4 

1.5578 

0.0490 

0.27  74 

0.3083 

0.0544 

17 

1.4369 

1.5  509 

0.0490 

0.27  74 

0. 3089 

0.0545 

18 

1.443? 

1.5451 

0.043" 

0.2772 

0.3  08  6 

0. 3545 

19 

1.44P7 

1.5401 

0.04  8  7 

0.2761 

0.308  1 

0.0544 

20 

1.45  46 

1.5353 

0.0480 

0.2771 

0.3  094 

0.0546 

38 


THIS    CASE    HAS     PARAMETERS    AS    FOLLOWS 
CI    =     1.0  C2    =    2.5  ALPHA     =    0.15  BETA     =    0.20 

THE     RESULTS    OF    THIS    CASE    ARE 


PROBABILIT/ 

OF    THE    EVENT 

K 

A(K> 

R  (K) 

REJ/H1 

ACC/H1 

REJ/H2 

ACC/H2 

2 

0.2074 
0.7697 

5.4029 

0.0236 

0.1339 

0.2236 

0.0559 

2. 7632 

0.0586 

0.3319 

0.3826 

0.0957 

3 

1.0221 

2.2580 

0.0594 

0.3380 

0.3570 

0.0892 

4 

1.1753 

2.0235 

0.0605 

0.3440 

0.3502 

0.0876 

5 

1.2731 

1.8947 

0.0602 

0. 3419 

0.3416 

0.0854 

6 

1.3403 

1.3145 

0.0600 

0.3*05 

0. 3359 

0.0840 

7 

1.388? 

1.7608 

0.0598 

0.3391 

0.3316 

0.0829 

8 

1.4239 

1.7228 

0.0597 

0. 3387 

0.3288 

0.0822 

9 

1.451 1 

1.6  94  3 

0.0597 

0.3385 

0.3268 

0.0817 

10 

1.4725 

1.6.73  6 

0.0598 

0.3391 

0.3257 

0.0814 

11 

1.4894 

1.6573 

0.0599 

0.3395 

0.3248 

0.0812 

12 

1.5030 

1.6444 

0.0600 

0.3398 

0.3?46 

0.0811 

13 

1.5141 

1.6341 

0.0600 

0.3399 

0.3240 

0.0310 

14 

1.5230 

1.6259 

0.0598 

0.3391 

0.3230 

0.0807 

15 

1 .5305 

1.6191 

0.0599 

0.3392 

0.3225 

0.0306 

16 

1.5367 

1.6134 

0.0599 

0. 3393 

0.3221 

0.0805 

17 

1.5420 

1.6087 

0.0598 

0.3394 

0.3216 

0.0804 

18 

1.5465 

1.6047 

0.0599 

0.3*05 

0.3221 

0.0805 

19 

1.5504 

1.6014 

0.0594 

0.3405 

0.3213 

0.0803 

20 

1.5536 

1.5988 

0.058? 

0.3395 

0.3189 

0.0797 

THIS    CASE    HAS    PARAMETERS   AS    FOLLOWS 
CI    «    1.0  C2    -    2.5  ALPHA   -    0.20  BETA 

THE    RESULTS    OF    THIS   CASE    ARE 


0.05 


PROBABILITY 

OF    THE    EVENT 

K 

A(K) 

R(K) 

REJ/H1 

ACC/H1 

REJ/H2 

ACC/H2 

1 

0.0195 

8.2197 

0.0034 

0.0134 

0.1024 

0.0054 

2 

0.2576 

3.6750 

0.0171 

0.0685 

0.2640 

0.0139 

3 

0.4823 

2.6433 

0.0273 

0.1093 

0.3135 

0.0165 

4 

0.6396 

2.2083 

0.0317 

0.1270 

0.3208 

0.0169 

5 

0.7525 

1.9693 

0.0338 

0.1350 

0.3200 

0.0168 

6 

0.8367 

1.8194 

0.0348 

0.1393 

0.3177 

0.0167 

7 

0.9004 

1.7185 

0.0351 

0.1406 

0.3137 

0.0165 

8 

0.9517 

1.6443 

0.0359 

0.1434 

0.3135 

0.0165 

9 

0.9928 

1.5890 

0.0361 

0.1443 

0.3117 

0.0164 

10 

1.0263 

1.5463 

0.0362 

0.1447 

0.3103 

0.0163 

11 

1.0541 

1.5123 

0.0363 

0.1453 

0.3105 

0.0163 

12 

1.0775 

1.4848 

0.0364 

0.1455 

0.3103 

0.0163 

13 

1 . 0984 

1.4614 

0.0371 

0.1484 

0.3133 

0.0165 

14 

1.1173 

1.4411 

0.0381 

0.1524 

0.3203 

0.0169 

15 

1.1348 

1.4233 

0.0394 

0.1577 

0.3277 

0.0172 

16 

1.1486 

1.4096 

0.0387 

0.1549 

0.3255 

0.0171 

17 

1.1598 

1.3985 

0.0380 

0.1518 

0.3270 

0.0172 

18 

1.1695 

1.3889 

0.0376 

0.1503 

0.3268 

0.0172 

19 

1.1777 

1.3807 

0.0370 

0.1481 

0.3247 

0.0171 

20 

1.1849 

1.3735 

0.0366 

0.1463 

0.3360 

0.0177 

r>  \  >  i  vr~r  ^c    " c    r  r  i  i  "v.1* 
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THIS  CASE  HAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  *  2.5     ALPHA  =  0.20     BETA 
THE  RESULTS  OF  THIS  CASE  ARE 


0.15 


K 

A(KJ 

R(K) 

REJ/Hl 
0.0241 

ACC/H1 

REJ/H2 

ACC/H2 

1 

0.  1464 

5.3733 

0.0965 

0.2254 

0.0398 

2 

0.6333 

2.6644 

0.0653 

0.2610 

0.3996 

0.0705 

3 

0. 8730 

2.1351 

0.068  7 

0.2753 

0.3*4  5 

0.0*73 

4 

1.0205 

1.8935 

0.0705 

0.2823 

0.3751 

0.0662 

5 

1.1162 

1.7607 

0.0704 

0.2817 

0.3669 

0.0647 

6 

1.1825 

1.6778 

0.0703 

0.2811 

0.3612 

0.0637 

7 

1.2305 

1.6221 

0.0702 

0.2809 

0.3576 

0.0631 

8 

1.266  5 

1.5825 

0.0702 

0.2810 

0.3552 

0.0627 

9 

1.2942 

1.5534 

0.0703 

0.2811 

0.3534 

0.0624 

10 

1.3158 

1.5314 

0.0703 

0.2811 

0.3519 

0.0621 

11 

1.3330 

1.5143 

O.O703 

0.2812 

0.3517 

0.06-21 

12 

1.3468 

1.5008 

0.0703 

0.2811 

0.3510 

0.0619 

13 

1.3583 

1.4899 

0.0704 

0.2818 

0.3520 

0.0621 

14 

1.3676 

1.4811 

0.0703 

0.2812 

0.3516 

0.0620 

15 

1.3754 

1.4739 

0.0703 

0.2812 

0.3516 

0.0620 

16 

1.3819 

1.4678 

C.0703 

0.2812 

0.3515 

0.0620 

17 

1.38  74 

1.4627 

0.0702 

0.2811 

0.3512 
0.3507 

0.0620 

18 

1.3921 

1.4584 

0.0702 

0.2809 

0.0619 

19 

1.3963 

1.45-47 

0.0707 

0.2833 

0.3554 

0.0627 

20 

1.3999 

1.4516 

0.0703 

0.2829 

0.3554 

0.0627 

THIS    CASE    HAS     PARAMbTERS    AS    FOLLOWS 
CI    =     1.0  C2    =    2.5  ALPHA    =    0.20  BETA     =    0.20 

THE    RESULTS    OF    THIS    CASE    ARE 

PROBABILITY     OF     THE    tVFNT 


K 

A(K) 

R(K) 

REJ/HI 

ACC/Hl 

REJ/H2 

ACC/H2 

1 

0.261 7 

4.5915 

0.0415 

0. 1659 

0.2800 

0.0700 

2 

0.6249 

2.4314 

C.0892 

0.3563 

0.4363 

0.1091 

3 

1.0548 

2.0239 

0.0876 

0.351  1 

0.4025 

0. 1006 

4 

1.  1894 

1.8358 

0.0883 

0. 3537 

0.3945 

0.0986 

5 

1.2732 

1.7332 

0.0877 

0.3511 

0.3863 

0.0966 

6 

1.3292 

1.6701 

0.0874 

0.3499 

0.3815 

0.0954 

7 

1.3684 

1.6285 

0.0873 

0.3494 

0. 3786 

0.0946 

8 

1.3968 

1.5995 

0.0873 

0.3493 

0.3768 

0.0942 

9 

1.4180 

1.5786 

0.0874 

0. 3495 

0.3756 

0.0939 

10 

1.4340 

1.5631 

0.0674 

0.3498 

0.3  74  7 

0.0937 

11 

1.4464 

1.5513 

0.0875 

0.3501 

0.3741 

0.0935 

12 

1.4562 

1.5423 

0.0876 

0. 3504 

0.3735 

0.0934 

13 

1.4639 

1.5351 

0.0877 

0.3508 

0.3730 

0.0932 

14 

1.4702 

1.5295 

C.0878 

0.3511 

0.3724 

0.0931 

15 

1.4753 

1.5249 

0.0878 

0.3515 

0.3731 

0.0933 

16 

1 .4794 

1.5213 

0.0874 

0.3513 

0.3723 

0.0931 

17 

1.4827 

1.5184 

0.0861 

0.3504 

0.3699 

0.0925 

18 

1.4654 

1.5163 

0.0825 

0.3473 

0.3640 

0.0910 

19 

1.4875 

1.5150 

0.0748 

0.3410 

0.3508 

0.0877 

20 

1  .4892 

1.5142 

0.0671 

0.3360 

0.3387 

0.0847 

THIS    CASE     HAS    PARAMtTERS    AS    FOLLUdS 
CI     =     1.0  C2    =     3.0  ALPHA    =    0.05  BETA 

THE     RESULTS    OF     THIS    CASE    ARE 


0.05 


PKOBABILITY     OF    THE    tVENT 


K 

AtKl 

R(K) 

REJ/Hl 

ACC/Hl 

REJ/H2 

ACC/H2 

1 

0.0208 

10.3766 

0.0008 

0.0143 

0.0909 

0.0048 

2 

0. 2946 

4.6633 

0.0045 

0.086Z 

0.2398 

0.0126 

3 

0.569b 

3.3200 

0.0081 

0.1544 

0.2965 

0.0156 

4 

0. 7619 

2.76  74 

0.0098 

0.1854 

0.3032 

0.0160 

5 

0.9010 

2.4650 

0.0106 

0.2008 

0. 30Z2 

0.0159 

b 

1.0040 

1.2  773 

0.0109 

0.2076 

0. 2976 

0.0157 

7 

1.0838 

2.1503 

0.0112 

0.2121 

0.2943 

0.0155 

8 

1. 1472 

2.0585 

0.0113 

0.2148 

0.2913 

0.0153 

9 

1.  1987 

1.9894 

0.0114 

0.2169 

0.2890 

0.0152 

10 

1.2412 

1.9359 

0.0115 

0.2132 

0.2871 

0.0151 

11 

1.27  79 

1.892u 

0.0117 

0.2216 

0.2876 

J. 0151 

12 

1.3090 

1.8577 

0.0117 

0.2229 

0.2867 

0.0151 

13 

1. 3356 

1.8291 

0.01 18 

0.2234 

0.2357 

0.0150 

14 

1.3583 

1.8054 

0.0118 

0.2236 

0.2857 

0.0150 

15 

1.3780 

1.  7853 

0.0118 

0.2234 

0.2849 

0.0150 

16 

1.  39  59 

1.7678 

0.0119 

0.2259 

0.2874 

0.0151 

17 

1.4120 

1.7526 

0.0120 

0.2230 

0.2374 

0.0151 

18 

1.4262 

1.7396 

0.0120 

O.ZZil 

0. 2863 

0.0151 

19 

1.4386 

1.7283 

0.0120 

0.2279 

0.2852 

0.0150 

20 

1.4500 

1.7183 

0.0121 

0.2293 

0.2877 

0.0151 
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THIS  CASfc  HAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  =  3.0     ALPHA  =  0.05     BETA  =  0.10 
THE  RESLLTS  OF  THIS  CASE  ARE 


PROBABILITY 

OF    THE    EVENT 

K 

A(K) 

R(K) 

REJ/H1 

ACC/H1 

REJ/H2 

ACC/H2 

1 

0.0637 

8.7810 

3.0023 

0.0432 

0.1315 

0.0146 

2 

0. 4949 

4.0850 

C.0101 

0.1910 

0.2949 

0.0328 

3 

0.  8006 

3.07C5 

C.0137 

0.2596 

0.3171 

0.0352 

4 

0.9988 

2.6377 

0.0149 

0.2825 

0.3132 

0.0348 

5 

1.  1357 

2.3993 

0.0153 

0.2909 

0.306  5 

0.0341 

6 

1.2346 

2.2505 

0.0154 

0.2935 

0.2999 

0.0333 

7 

1.3096 

2.1492 

0.0155 

C.2950 

0.2951 

0.0328 

a 

1. 3681 

2.0762 

C.0156 

0.2959 

0.2911 

0.0323 

9 

1.4149 

2.0213 

0.0156 

0.2965 

0.2682 

0.0320 

10 

1.4530 

1.97SC 

0.0156 

0.2969 

0.2857 

0.0317 

11 

1.4845 

1.9453 

C.0156 

0.2973 

0.2838 

0.0315 

12 

1.5110 

1.9182 

0. 0  157 

0.2976 

0.2823 

0.0314 

13 

1.5335 

1.8958 

C.0157 

0.2980 

0.2811 

0.0312 

14 

1.5527 

1.3772 

C.0157 

C.2983 

0.2801 

0.0311 

15 

1.5693 

1.8615 

0.0157 

0.29  3  5 

0.2797 

0.0311 

16 

1.5837 

1.8481 

0.0157 

C.298  7 

0.2793 

0.0310 

17 

1  .5965 

1.3366 

0.0158 

C.3000 

0.2796 

0.0311 

18 

1 .60  78 

1.3266 

C.0158 

0.3004 

0.2795 

0.0311 

19 

1.61/8 

1.8179 

0.C158 

C.3005 

0.2792 

0.0310 

20 

1.6266 

1.8103 

0.C158 

C.3006 

0.2788 

0.0310 

THIS  CASE  HAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  =  3.0     ALOHA  =  0.05     BETA  =  0.15 
THE  RESLLTS  OF  THIS  CASE  ARE 


PPUBAHILI TY 

OF    THt    EVFNT 

K 

A  <K) 

R(K) 

kh  J/Hl 

ACC/M1 

R.EJ/H2 

ACC/H2 

1 

0.  1275 

7.8113 

0.CC45 

0.0846 

0.1645 

0.0290 

2 

0.6849 

3.7772 

0.0  15  5 

C.2943 

0.3274 

0.C578 

3 

0.9960 

2.9749 

0.0173 

0.3403 

0.3195 

0.0564 

4 

I.  1987 

2.5996 

0.0187 

0.3626 

0.3185 

0.C562 

5 

1.3321 

2.3960 

0.019C 

0.3642 

0.3089 

0.0545 

6 

1.4265 

2.2692 

0.0191 

0.3637 

0.3016 

0.0  5  32 

7 

1.4965 

2.1832 

0.  U91 

0.3633 

0.2962 

0.0523 

8 

1.5503 

2.1215 

C.0191 

0.3630 

0.2  92  1 

0.0515 

9 

1.5927 

2.0754 

0.0191 

0.3629 

0.2890 

0.0510 

10 

1.6268 

2.040  0 

0.0191 

0.3629 

0.2866 

0.0506 

11 

1.6548 

2.0120 

0.0191 

0.3633 

0.2  84  9 

0.0503 

12 

1.6780 

1.9395 

0.0191 

0.3635 

0.2335 

0.0500 

13 

1.6975 

1.9712 

0.0191 

0.363b 

0.2823 

0.0498 

14 

1. 7140 

1.9560 

0.0192 

0.3641 

0.2813 

0.0496 

15 

1. 7282 

1.9433 

0.0192 

0.3644 

0.2304 

0.0495 

16 

1.7403 

1.9326 

0.0192 

0. 3646 

0.2799 

0.0494 

17 

1.7508 

1.9234 

0.C192 

0.3647 

0.2793 

0.0493 

18 

1. 7600 

1.9156 

0  .  01 9  2 

0. 36  49 

0.2  7  36 

0.0492 

19 

1.7679 

1.9C88 

0.0192 

0.3645 

0.2773 

0.0490 

20 

1.7750 

1.9029 

O.0192 

0.3646 

0.2773 

0.0469 

THIS  CASE  HAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  =  3.0     ALPHA  =  0.05     BETA  *  0.20 
THE  KESLLTS  OF  THIS  CASE  ARE 


PROBABILITY 

OF    THE    EVENT 

K 

A(K) 

R(K) 

REJ/H1 

ACC/H1 

REJ/H2 

ACC/H2 

1 

0.2150 

7.1002 

O.0C73 

0.1385 

0.1939 

0.0485 

2 

0.8786 

3.5810 

0.7J207 

0.3925 

0.3492 

0.0873 

3 

1.1891 

2.9176 

0.02C8 

0.4132 

0.3223 

0.0806 

4 

1.3889 

2.5932 

0.0222 

0.4316 

0.3207 

0.0802 

5 

1.5172 

2.4169 

0.0224 

0.4295 

0.3106 

0.0776 

6 

1.6061 

2.3074 

0.0224 

0.4272 

0.3034 

0.0758 

7 

1.6709 

2.2334 

0.0223 

0.4258 

0.2981 

0.0745 

8 

1.7199 

2.18C7 

0.0223 

0.4248 

0.2941 

0.0735 

9 

1.7579 

2.1416 

0.0223 

0.4243 

0.2911 

0.0728 

10 

1.7881 

2.II17 

0.0223 

0.4242 

0.2888 

0.0722 

11 

1.8125 

2.0883 

0.0223 

0.4243 

0.2870 

0.0717 

12 

1.8324 

2.0697 

0.0223 

0.4245 

0.2855 

0.0714 

13 

1.8490 

2.0545 

0.0224 

0.4247 

0.2843 

0.0711 

14 

1.6629 

2.0421 

0.0224 

0.4250 

0.2832 

0.0708 

15 

1.8746 

2.0318 

0.0224 

0.4254 

0.2823 

0.0706 

16 

1.8846 

2.0232 

0.0224 

0.4257 

0.2816 

0.0704 

187 

1.8931 

2.0159 
2.0097 

0.0224 

0.4260 

0.2809 

0.0702 

1.9006 

0.0224 

0.4263 

0.2802 

0.0701 

19 

1.9070 

2.0044 

0.0224 

0.4265 

0.2795 

0.0699 

20 

1.9126 

1.9999 

0.0223 

0.4266 

0.2787 

0.0697 
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THIS    CASE    HAS    PARAMETERS    AS    FOLLOWS 
CI    =    1.0  C2    =    3.0  ALPHA    =    0.10  BETA    =    0.05 

IhE   M.S.LLIS   UP    Ltili  CASE    ARE 


K 

A(K) 

1 

0.0302 

2 

0.33'.'. 

3 

0.59  5  6 

4 

0.7740 

5 

0.9005 

6 

0.9940 

7 

1.065  7 

8 

1.  1220 

9 

1.  1672 

10 

1.2040 

11 

1.2345 

12 

1.2602 

13 

1.2835 

1* 

1.3047 

15 

1.3222 

16 

1.3374 

17 

1.3502 

18 

1.3611 

19 

1.3706 

20 

1.3784 

R(KJ 
8.7643 
2.9632 
2.8895 
2.43.52 
2.1865 
2.0309 
1.9251 
1.8491 
1.7923 
1.7465 
1.713  7 
1.6856. 
1.6614 
1.6408 
1.6244 
1.61C5 
1.5989 
1.5891 
1.58C5 
1.5732 


PRO 
REJ/H1 
0.0023 
0.0117 
0.0179 

0.0223 
0.0226 
0.0228 
0.0229 
0.0230 
C.0230 

0!0236 
0.0242 
0.0241 
C.0242 
0.0240 
0.0238 
0.0237 
0.J232 


BABILITY 
ACC/H1 
0.0207 
0.1053 
0.1618 

071 95* 
0.2005 
0.2036 
0.2055 
0.2066 
0.2071 
0.2074 

0.2378 
0.212o 
0.2182 
0.2170 
0.2180 
0.21oO 
0.2143 
0.2133 
Q.20U5 


OF  THE  EV 
REJ/H2 
0.1320 
0.3C98 
0.3500 


ENT 

ACC/H2 
0.0069 
0.0163 
0.018* 

-fcMH- 

0.0181 
0.0179 
0.0178 
0.0177 
0.0176 
0.0175 

tm 

0.0181 
0.0181 
0.0181 
0.0182 
0.0182 
0.0181 
0.0180 


THIS    CASE     HAS    PARAMETERS    AS     FOLLTHS 
CI     =     1.0  C2     =    3.0  ALPHA    =    0.10  BETA    =    0.10 

THE    RESULTS    OF    THIS    CASF    APE 


PROBABILITY 

CF    THE    EVENT 

K 

A(K) 

P(K  ) 

REJ/H1 

ACC/H1 

PEJ/H2 

ACC/H2 

1 

0.0926 

7.1783 

0.0  06  9 

0.0621 

0.1904 

0.0212 

2 

0. 5567 

3.4118 

0. 3247 

0.2232 

0.3728 

0.0414 

3 

0.8370 

2.6388 

0.0295 

0.2678 

0.3738 

0.0416 

4 

1.0161 

2.2960 

0.0314 

0.2837 

0.3683 

0.0409 

5 

1.  1367 

2.1076 

0.  )319 

0.2873 

0.3597 

0.0*00 

6 

1.2229 

1.9897 

0.0321 

0.2688 

0.3536 

0.0393 

7 

1.  28  70 

1.9100 

0.0321 

0.2892 

0.3487 

0.0387 

8 

1.3357 

1.8533 

0. 3320 

0.2883 

0.3442 

0.0382 

9 

1.3  74  3 

1.8108 

0.0321 

0.2890 

0.3420 

0.0380 

10 

1.4053 

1.7781 

O.OiZl 

0.2  892 

0.3400 

0.0378 

11 

1.4305 

1.7523 

0.J321 

0.2894 

0.3384 

0.0376 

12 

1.4516 

1.7316 

0.  3322 

0.2900 

0.3383 

0.0376 

13 

1.46  91 

1. 7148 

0. 3323 

0.2903 

0.3380 

0.0376 

14 

1.48  40 

1.7008 

0.0323 

0.2905 

0.3376 

0.0375 

15 

1  .  446  6 

1.6892 

0.0  32  3 

0.2906 

0.3371 

0.0375 

16 

1.5074 

1.679* 

0.0323 

0.2905 

0.3364 

0.0374 

17 

1.5167 

1.6710 

O.U323 

0.2905 

0.3376 

0.0375 

18 

1.52  51 

1.6637 

0.0325 

0.2925 

0.3402 

0.0378 

19 

1.5323 

1.6575 

0.0325 

0.2922 

0.3409 

0.0379 

20 

1. 5387 

1.6520 

0. 3326 

0.2931 

0.3433 

0.0381 

THIS    CASE    HAS    PAKAMFTRS    AS    FOLLOWS 
CI     =     1.0  C2     =     3.0  ALPHA     =     3.  1C  Bcta     =    0.15 

TFF    RESULTS     3F    THIS    CASE    ARE 


p;jn 

BABIL ITY 

rr   thf   evf 

MT 

K 

AlK  1 

°<K) 

PEJ/H1 

ACC/H1 

•EJ/H2 

ACC/H2 

1 

0.  1353 

£  .  <l  2 2  5 

0.0134 

0.  1205 

0.2  37  5 

0.0*19 

2 

0.76-JO 

3.1190 

0  .  M  7  2 

0.33*6 

0.4092 

0.0722 

3 

1.04  J  2 

2.120* 

O.O 33 9 

0.35*1 

0. 3  3*9 

3.0679 

4 

1.2230 

2.2435 

C.  040.3 

0.  36  5  3 

0.3  781 

0.0667 

5 

1.3355 

2.0417 

0.0*0  4 

0.36*3 

0.36  3* 

0.0650 

6 

1.41 36 

1.9073 

0.0*0  3 

0.3635 

3.3615 

0.0o38 

7 

l.*734 

1.93  3  7 

C.  )433 

C.3632 

3.3571 

3.0630 

8 

1.5130 

1.8888 

J.  1403 

0.302*5 

O.J53* 

0.062* 

9 

1.5459 

1.3555 

0.0*0  1 

0.3631 

0.3513 

0.06  20 

10 

1.5719 

1.8303 

:.  )*C4 

0.363* 

0.3*°7 

0.0617 

11 

1.592  7 

1.8103 

C.tWO* 

0.3637 

0.3*o3 

0.0615 

12 

1  .  60  9  6 

1. 795? 

o.o*c* 

0. 36*0 

0.3*72 

0.0613 

13 

1 .6234 

1.7829 

3.  340  5 

0.36*  5 

3.3*62 

0.0611 

14 

1.6349 

1.7  72  7 

0.0405 

3.36*6 

0.3*6  1 

0.06  11 

15 

1.6445 

1.76*'. 

0.3435 

0.3b*fi 

).3*55 

0.0610 

16 

1.6526 

1.7  57'. 

0.  3*0  5 

0.  36*7 

0.3**4 

0.0609 

17 

1.6595 

1. 7516 

0.  )'.0  5 

0. 36** 

0. 3**3 

0.06  08 

18 

1.6653 

1.7467 

0.0404 

0.36*1 

3.3.3* 

0.  J6  06 

19 

1.6704 

1.  7424 

).  )404 

0.3652 

0 . 3**1 

0.0637 

20 

1  .  (.748 

1. 7389 

0. :*C2 

0.365  J 

0.3*36 

0.06  06 
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THIS    CASE    HAS    PARAMETERS    AS    FOLLOWS 
CI    =    1.0  C2    =    3.0  ALPHA    =    0.10  BETA    =    0.20 

THE    RESULTS    OF    THIS    CASE    ARE 

PROBABILITY    OF    THE    EVENT 


K 

AIK) 

R(K) 

REJ/H1 

ACC/H1 

kEJ/H2 

ACC/H2 

1 

0.3126 

5.5300 

0.0216 

0.1948 

0.2787 

0.0697 

2 

0.9853 

2.9390 

0.0485 

0.4364 

0.4324 

0.1081 

3 

1.25  78 

2.4600 

0.0472 

0.4320 

0.3927 

0.0982 

4 

1.4217 

2.2323 

0.0483 

0.4387 

0.3856 

0.0964 

5 

1.5244 

2.1081 

0.0482 

0.4357 

0.3759 

0.0940 

6 

1.59  36 

2.0316 

0.0481 

0.4340 

0.3701 

0.0925 

7 

1.6424 

1.9809 

0.0480 

0.4325 

0.3658 

0.0914 

8 

1.6781 

1.9455 

0.0480 

0.4319 

0.3628 

0.0907 

9 

1.7050 

1.9197 

0.0480 

0.4318 

0.3608 

0.0902 

10 

1.7257 

1.9004 

0.0480 

0.4320 

0.3  592 

0.0698 

11 

1  .  74  1 9 

1.8857 

0.0480 

0.4324 

0.3580 

0.0895 

12 

1.7548 

1.8742 

0.0481 

0.4328 

0.3571 

0.0893 

13 

1.7651 

1.8651 

0.0481 

0.4333 

0.3563 

0.0891 

14 

1.7736 

1.8578 

0.0482 

0.4337 

0.3556 

0.0889 

15 

1.7806 

1.3519 

0.0483 

0.4348 

0.3556 

0.0889 

16 

1.7864 

1.8471 

0.0482 

0.4352 
0.4355 

0.3552 

0.0888 

17 

1.7911 

1.8432 

0.0478 

0.3538 

0.0884 

18 

1.7951 

1.8402 

0.0463 

0.4337 

0.3500 

0.0875 

19 

1.7982 

1.8382 

0.0424 

0.4296 

0.3400 

0.0850 

20 

1.8007 

1.8372 

0.0356 

0.4222 

0.3230 

0.0807 

THIS    CA^L    HAS    PAi^  APF^PS    AS    FOLLOWS 
CI    =     1.0  CI    =    3.0  Al PHA    -    0.15  BFTA    =    0.05 

THE    RESULTS    OF    THIS    CASF    A^E 


PPf 

BABIL JTY 

OF    THE    EVFMT 

K 

A  (K  I 

R(K) 

P.F.J/H1 

ACC/lll 

°EJ/H2 

AC/H2 

1 

0. 0380 

7.7671 

0.0  046 

0.C26O 

0.1662 

0.0087 

2 

0. 35  ?4 

3.5J42 

0.0207 

0.1176 

0.3602 

0.O190 

3 

0.60  90 

2.6161 

0.0291 

0. 1649 

0.3d80 

0.0204 

4 

0. 7772 

Z.22XZ 

0.0324 

0.  1833 

0. 3878 

0.0204 

5 

0.894  7 

2.0043 

0.0337 

0.1912 

0.3824 

0.02  01 

6 

0.9808 

1.3f,06 

0.  )344 

0.1949 

0  .  3  78  1 

0.0199 

7 

1 .0460 

1.7766 

0.0J4? 

0.1968 

0.3  73  7 

0.0197 

8 

1 . 0967 

1.7106 

0.0349 

0.1973 

0.3  701 

0.0195 

9 

1 . 1376 

1.6610 

0.0352 

0.19<>4 

0.3699 

0.0195 

10 

1 . 1706 

1.6228 

0.0353 

0.2000 

0  .  3  704 

0.0195 

1 1 

1. 1968 

1.5920 

0.0358 

0.2029 

0.3737 

0.0197 

12 

1.2220 

1.5670 

0.0363 

0.2055 

0.3769 

0.0198 

13 

1.2424 

1.5472 

0.036  1 

0.2047 

0.3755 

0.0198 

14 

1.2598 

1.5303 

0.0  36  7 

0.2078 

0.3802 

0.0200 

15 

1.2744 

1.5164 

0.0  36  6 

0.2073 

0.3790 

0.0199 

16 

1.2861 

1.5053 

0.0359 

0.2034 

0.3766 

0.0198 

17 

1.2959 

1.4959 

0.0355 

0.2009 

0.3813 

0.0201 

18 

1 .3073 

1.4859 

0.0  381 

0.2158 

0.4075 

0.0214 

19 

1.3149 

1.4790 

0.0359 

0.2032 

0.4073 

0.0214 

20 

1.3196 

1.4741 

0.0332 

0.1882 

0.3953 

0.0208 

THIS    CASE    HAS  PARAMETERS    AS    FOLLOWS 

CI    =     1.0            C2    =     3.0            ALPHA    =  0.15  BETA    =    0.10 
THE     RESULTS    OF    THIS    CASE    ARE 

PROBABILITY  OF    THE    EVENT 

R(K)  REJ/H1  ACC/Hl  RE J/H2  ACC/H2 

6.1890  0.0137  0.0777  0.2393  0.0266 

2.9927  0.0428  0.2428  0.4290  0.0477 

2.3565  0.0478  0.2716  0,4166  0.0463 

2.0701  0.0499  0.2832  0.4098  0.0455 

1.9128  0.0502  0.2849  0.4007  0.0445 

1.8144  0.0505  0.2861  0.3952  0.0439 

1.7484  0.0504  0.2860  0.3905  0.0434 

1.7015  0.0505  0.2860  0.3874  0.0430 

1.6669  0.0505  0.2862  0.3851  0.0428 

1.6404  0.0505  0.2864  0.3834  0.0426 

1.6196  0.0509  0.2883  0.3844  0.0427 

1.6031  0.0509  0.2885  0.3854  0.0428 

1.5899  0.0509  0.2883  0.3852  0.0428 

1.5792  0.0507  0.2870  0.3846  0.0427 

1.5701  0.0508  0.2881  0.3858  0.0429 

1.5626  0.0509  0.2883  0.3859  0.0429 

1.5562  0.0510  0.2893  0.3903  0.0434 

1.5508  0.0508  0.2881  0.3903  0.0434 

1.5462  0.0506  0.2871  0.3897  0.0433 

1.5424  0.0500  0.2838  0.3896  0.0433 


K 

A(K> 

1 

0.  1166 

2 

0.5957 

3 

0.8560 

4 

1.0197 

5 

1.  1280 

6 

1.2046 

7 

1.2605 

8 

1.3028 

9 

1.3357 

10 

1.3617 

11 

1.3830 

12 

1.4004 

13 

1.4146 

14 

1.4262 

15 

1.4361 

if 

1.4445 

1.4518 

18 

1.4580 

19 

1.4632 

20 

1.4675 
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rms  ca!      has  i'a   A-trrit-r  as  follows 

Cl    =     1.0  C2     =     5.0  ALPH/     =     J. 15  HLTA     =    0.15 

rHF    fESUL'S     IF    THIS    CAST-    ARE 


pp. 

!  ,3  A  OIL  ITY 

OF     THF     EVM;t 

K 

A(K) 

°.(M 

r.i  J/01 

t     l   /HI 

OEJ/H2 

ac  /H^ 

1 

'J.  23  35 

5.2447 

J.  )254 

0. 1495 

0.2077 

0.0525 

2 

0.8193 

2.7113 

0  .  1  b  3  0 

0.3566 

0.4670 

O.0  8  24 

3 

1  .OK? 

2  .  2  J  1  5 

3 .  )  6  3  5 

0.3612 

0.4335 

0. 3765 

A 

1.22  71 

2.0101 

1.  3646 

0.3673 

3.425  3 

0. 3750 

5 

1.32  $8 

l.f  V,3 

1.  )o44 

0.3657 

0.4155 

0.0733 

6 

1.38  34 

1.1140 

).  3  64  3 

0.3648 

0.4  3<JS 

0.0723 

7 

1.4360 

1.  /6  5  4 

J.  J  34  3 

3.  364  5 

0.406  3 

0.  3717 

a 

1.4703 

1. 730J 

0.0643 

0.3642 

il.4040 

0. J713 

9 

1 .4961 

1.  M5o 

J.  0  64 3 

0.3643 

0.4024 

0.0710 

10 

1 .5159 

1  .  o  J  6  8 

0.  )643 

0.364c 

0.4013 

0.07  08 

11 

1. 5315 

1.6  12b 

0.0644 

0. 364  ) 

0.4004 

0.0707 

12 

1  .  54  3S* 

1.6612 

O.Oi>h5 

.1.3652 

0.3997 

0. 3  7  05 

13 

1.5534 

1.6523 

3.  "!645 

0.3656 

0.3092 

0.0704 

14 

1.5620 

1.6452 

3.0  :>4(. 

0.  3660 

0.398o 

0.  3703 

15 

i .56 fa 

1.6394 

3. 3o47 

0.  -1668 

0.4  001 

0.  37  36 

16 

1.5743 

1.634  7 

0  .  3  6  4  o 

0.3667 

0.399  7 

0.0  705 

17 

1.  57jo 

1.6/ 0 3 

0.0644 

0.  it  6<t 

0.3990 

0.0704 

lb 

1.5828 

1.62  77 

3  . 1  (3  3  8 

0.367<1 

0.398b 

0.0704 

19 

1. 5  360 

1.6252 

o.  J6ie 

0.3653 

0.3953 

0.0698 

20 

1. 5886 

1.62  3  6 

J . 3  5  71 

0.3610 

0.3857 

0. 36  80 

THIS    CASK    HAS    PARAMETERS    AS    FOLLOWS 
Cl    =    1.0  C2    =    3.0  ALPI.'A   =0.15  BETA   =0.20 

THE    RESULTS    OF    THIS    CASE    ARE 


PROBABILITY 

OF    THE    EVENT 

K 

A(K) 

K(K) 

REJ/l.l 

ACC/hl 

REJ/H2 

ACC/H2 

1 

0. 

.394235 

4, 

,566772 

0 

.042195 

0, 

.239107 

0, 

.348141 

0 

.087062 

2 

1, 

.045425 

2, 

,541893 

0 

.161503 

0, 

.915678 

0 

.981013 

0, 

.244310 

3 

1, 

.287371 

2, 

,166695 

0 

.077889 

0, 

.443173 

0, 

.447328 

0, 

,111473 

4 

1, 

.423886 

1. 

.994606 

0 

.078312 

0, 

.444469 

0, 

.437875 

0, 

.109049 

5 

1, 

.507020 

1. 

,901699 

0 

.078127 

0, 

.442866 

0, 

.429789 

0 

.107341 

6 

1, 

.561097 

1, 

.845693 

0, 

.077926 

0, 

.441640 

0, 

.424289 

0, 

.106100 

7 

1, 

,597817 

1. 

,809463 

0, 

.077704 

0, 

.440352 

0, 

.420380 

0, 

.104832 

8 

1, 

.624174 

1. 

,784557 

0, 

.077919 

0, 

.441482 

0, 

.418394 

0, 

.104779 

9 

1, 

,643285 

1. 

,767013 

0 

.077900 

0, 

.441439 

0, 

,416464 

0, 

.104188 

10 

1, 

,657411 

1. 

,754293 

0 

.077856 

0, 

.441162 

0, 

.414979 

0, 

,103456 

11 

1, 

,668246 

1. 

,744775 

0, 

.078099 

0, 

.442552 

0. 

.414369 

0, 

.103655 

12 

1. 

,676613 

1. 

,737572 

0, 

.078277 

0, 

,443563 

0, 

,413790 

0, 

.103730 

13 

1. 

,683119 

1. 

,732058 

0, 

.078390 

0, 

,444204 

0, 

,413257 

0, 

.103641 

14 

1, 

,688215 

1. 

,727789 

0, 

.078444 

0, 

,444514 

0, 

,412756 

0, 

.103394 

15 

1. 

,692232 

1. 

,724449 

0, 

.078449 

0, 

,444537 

0, 

,412272 

0, 

,103005 

16 

1, 

,695468 

1. 

,721793 

0, 

.078612 

0, 

,445465 

0, 

.412152 

0, 

,103179 

17 

1, 

,698044 

1. 

,719686 

0, 

.078552 

0, 

,445125 

0, 

,411681 

0, 

.102644 

18 

1, 

,700173 

1. 

,717976 

0, 

.078859 

0, 

.446863 

0, 

,411914 

0, 

,103380 

19 

1. 

,701879 

1. 

,716607 

0, 

.078763 

0, 

,446321 

0, 

,411476 

0, 

,102791 

20 

1. 

,703274 

1. 

,715494 

0 

,078817 

0, 

,446630 

0, 

,411345 

0, 

,102724 

THIS   CASE    HAS    PARAMETERS    AS    FOLLOWS 
Cl    =    1.0  C2    •    3.0  ALPHA    »    0.20  BETA    «    0.05 

THE    RESULTS    OF    THIS   CASE    ARE 


PROBABILITY 

OF    THE    EVENT 

K 

A(K) 

R(K) 

REJ/H1 

ACC/H1 

REJ/H2 

ACC/H2 

1 

0.0453 

7.0170 

0.0077 

0.0309 

0.1976 

0.0104 

2 

0.3779 

3.2128 

0.0317 

0.1267 

0.4019 

0.0212 

3 

0.6171 

2.4068 

0.0416 

0.1664 

0.4194 

0.0221 

4 

0.7766 

2.0549 

0.0455 

0.1822 

0.4180 

0.0220 

5 

0. 8866 

1.8618 

0.0469 

0.1877 

0.4116 

0.0217 

6 

0.9671 

1.7402 

0.0478 

0.1913 

0.4081 

0.0215 

7 

1.0277 

1.6580 

0.0483 

0.1933 

0.4059 

0.0214 

8 

1.0744 

1.5994 

0.0485 

0.1941 

0.4042 

0.0213 
0.0212 

9 

1.1111 

1.5559 

0.0486 

0.1944 

0.4029 

10 

1. 1406 

1.5225 

0.0486 

0.1945 

0.4019 

0.0212 

11 

1. 1657 

1.4954 

0.0494 

0.1977 

0.4053 

0.0213 

12 

1. 1864 

1.4739 

0.0496 

0.1983 

0.4081 

0.0215 

13 

1.2044 

1.4560 

0.0503 

0.2013 

0.4092 

0.0215 

14 

1.2193 

1.4415 

0.0503 

0.2011 

0.4164 

0.0219 

15 

1.2308 

1.4303 

0.0490 

0.1961 

0.4112 

0.0216 

16 

1.24  30 

1.4190 

0.0519 

0.2076 

0.4330 

0.0228 

17 

1.2516 

1.4111 

0.0495 

0.1979 

0.4321 

0.0227 

18 

1.2574 

1.4051 

0.0465 

0.1859 

0.4214 

0.0222 

19 

1.2617 

1.4002 

0.0443 

0.1770 

0.4399 

0.0231 

20 

1.27  76 

1.3880 

0.0655 

0.2622 

0.5249 

0.0276 
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THI  ^  f.ASF  HAS  PARAMTTfBS  AS  FPU  LOWS 

CI  «  1.0     C?  =  ^.o     At  PHA  =  0.20     PFTA  =  P. 10 

THF  RFSlll'S  ^F  THIS  CA<=L  APF 

Pprp/BIl!TY  OF  THF  FVFNT 
K         A(K>       D(k>     PFJ/Hl    ACf/Hl    PEJ/H2    ACC/H2 

1  0.1388    5.4461    0.0229    0.091P    0.2841    0.0316 

2  0.6230    2.6789    0.0640    0.2562    0.4747    0.0527 
— ! 5 0.g6f4 2.1?y* 0.068? 0.?T40 0.4*^5 —  0.0^04 

4  1.0167  1.8^30  n.0706  0.2827  0.4461  0.0496 

5  1.1144  1.7568  0.0708  0,283?  0.4371  0.0486 

6  1.1821  1.6754  0.0709  0.2835  0.4319  0.0480 

7  1.2311  1.6197  0.0701  0.2835  0.4283  0.047f, 

8  1.2677  1.5803  0.A710  0.2840  A. 4266  0.0474 
Q  1.2957  1.5514  0.0"H1  0.2843  0.4252  0.0472 

'0        1.3174    1.5297    0.0709    0.28*7    0.4239    0.0471 

■*-! \  .3345 1.5130 0.0708 0.?831 0.4224 0.0469 

'2  1.3483  .  1.4^98  0.0708  0.2832  n.4217  0.0469 
'3  1.3600  1.4889  0.0715  0.28^2  0.4279  0,047* 
4  1.3696  1.4802  0.0715  0.2861  0.4285  0.0476 
'5  1.3774  1.4731  0.0713  0.2853  0.4279  0.0475 
■-6  1.3-8-317  1.4674  0.0706  0.2826  0.4276  0.0475 
17  1.3888  1.4626  0.06«P  0.27^3  0.4245  0.0472 
'8        1.^939    1.4581    0.T721    0.?88ft    0.4381    0.0487 

—<? 1  .3982 1.4545 0.OT1Q p.?88? 0.4380 0.0487 

0        1.4017    1.4515    0. 0^14    O^S"'!    0.4367    0.0485 


THIS  CASE  HAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  =  3.0     ALPHA  =0.20     BETA  =0.15 
THE  RESULTS  OF  THIS  CASE  ARE 


PROBABILITY  OF  THE  EVENT 

K  A(K)      R(K)     REJ/H1    ACC/H1    REJ/H2    ACC/H2 

1  0.279053  4.507350  0.043970  0.175868  0.352953  0.062440 

2  0.852323  2.405968  0.184783  0.740390  1.027125  0.180729 

3  1.084710  2.008249  0.091267  0.365561  0.476025  0.083624 

4  1.219040  1.827335  0.092072  0.369016  0.466701  0.082105 

5  1.301693  1.729512  0.091829  0.367444  0.458269  0.080504 

6  1.356793  1.669697  0.091907  0.367673  0.453200  0.079938 

7  1.394976  1.630612  0.091889  0.367573  0.449419  0.079380 

8  1.421995  1.603933  0.091550  0.366209  0.446125  0.078282 

9  1.442154  1.584694  0.091809  0.367226  0.444717  0.078178 

10  1.457365  1.570548  0.091924  0.367694  0.443373  0.077910 

11  1.469249  1.559814  0.092445  0.369783  0.443060  0.078415 

12  1.478324  1.551717  0.092270  0.369081  0.441703  0.077703 

13  1.485541  1.545393  0.092552  0.370212  0.441422  0.077820 

14  1.491309  1.540417  0.092773  0.371096  0.441118  0.077882 

15  1.495943  1.536471  0.092930  0.371725  0.440808  0.077857 

16  1.499686  1.533316  0.093022  0.372093  0.440486  0.077731 

17  1.502725  1.530774  0.093064  0.372259  0.440158  0.077524 

18  1.505203  1.528711  0.093049  0.372199  0.439798  0.077223 

19  1.507308  1.526994  0.093608  0.374438  0.440403  0.078100 

20  1.509028  1.525597  0.093564  0.374259  0.440048  0.077819 
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THIS    CASE    l.AS    PARAMETERS    AS    FOLLOWS 
Cl    =    1.0  C2    =    3.0  ALPHA   =    0.2  0  BETA   =0.20 

THE    RESULTS    OF    THIS    CASE    ARE 


PROBABILITY    OF    THE    EVENT 
A(K)  k(K)  ..EJ/El         ACC/hl         PJSJ/ii2         ACC/i»2 


1 

0, 

.409238 

3, 

.848639 

0 

.069414 

0 

.277654 

0, 

.410974 

0 

.102747 

2 

1 

.087990 

2 . 

.236978 

0 

.236123 

0 

.945411 

1 

.078508 

0 

.268771 

3 

1, 

.299680 

i, 

.940600 

0 

.112695 

0 

.451977 

0, 

.494839 

0, 

.123448 

4 

1, 

.412819 

i, 

.808582 

0 

.112617 

0 

.451509 

0, 

.485488 

0 

.121281 

5 

1, 

.478605 

i, 

.738967 

0 

.112465 

0 

.449909 

0, 

.478955 

0, 

.119789 

6 

1, 

,519571 

i, 

.698237 

0 

.112300 

0 

.449217 

0, 

.474721 

0, 

.118843 

7 

1, 

,546246 

i, 

.672734 

0, 

.112150 

0 

■448607 

0, 

.471909 

0, 

.117875 

0 

1, 

,564365 

i, 

,655905 

0, 

.112214 

0 

.448851 

0, 

.470275 

0, 

.117362 

9 

1, 

,577195 

i. 

,644336 

0, 

.112674 

0 

.450696 

0, 

.469715 

0, 

.117844 

10 

1. 

,586165 

i, 

,636324 

0, 

.112420 

0 

.449681 

0, 

.468370 

0, 

.116647 

11 

1. 

,592769 

i, 

,630541 

0, 

.112812 

0 

.451252 

0, 

.468259 

0, 

.117060 

12 

1. 

,597610 

i, 

,626345 

0, 

,112875 

0 

.451501 

0, 

.467778 

0, 

.116722 

13 

1. 

,601273 

i, 

,623227 

0, 

,113318 

0 

.453272 

0, 

,467959 

0, 

.117407 

14 

1, 

,603991 

i. 

,620921 

0, 

,113217 

0, 

.452870 

0, 

,467441 

0, 

,116744 

15 

1, 

,606074 

i. 

,619176 

0, 

,113505 

0, 

.454020 

0, 

,467543 

0, 

,117131 

16 

1. 

,607656 

i, 

,617856 

0, 

,113510 

0, 

.454046 

0, 

,467300 

0, 

,116821 

17 

1. 

,608881 

i, 

,616844 

0, 

,113719 

0, 

.454879 

0, 

,467368 

0, 

,117084 

18 

1. 

,609822 

i. 

,616068 

0, 

,113696 

c, 

.454781 

0, 

,467157 

0, 

.116753 

19 

1. 

,610553 

i. 

,615467 

0, 

,113748 

0, 

.454989 

0, 

,467063 

0, 

,116657 

20 

1. 

,611124 

i. 

,615000 

0, 

,113843 

0, 

.455385 

0, 

,467059 

0, 

,116715 

THIS    CASF    HAS    PARAMETER:*    AS    FOLLOWS 
Cl    =     1.0  C2    =     3.5  ALPHA    =    U.05  BETA    =    0.05 

THE    RESULTS    UF    THIS    CASE    ARE 

PROBABILITY     OF     THE    EVENT 


K 

AIM 

R(K) 

REJ/H1 

ACC/H1 

REJ/H2 

ACC/H2 

1 

0.0416 

9.3846 

0.0015 

0.0284 

0.1559 

0.0082 

2 

0.4093 

4.2855 

0.00  76 

0.  144d 

0. 3425 

0.0180 

3 

0.705  8 

3.1581 

0.0113 

0.2171 

0.3746 

0.0198 

4 

O.9057 

2.6779 

0.0129 

0.2465 

0.3742 

0.0197 

5 

1.043b 

2.4157 

0.0135 

0.2583 

0.3679 

0.0194 

6 

1. 1489 

2.2523 

0.0139 

0.2642 

0.3617 

0.0190 

7 

1.22  10 

2.1416 

0.0141 

0.2677 

0.3569 

0.0188 

8 

1. 2898 

2.062J 

0.0142 

0.2699 

0.3533 

0.0186 

9 

1.3395 

2.0030 

0.0143 

0.2713 

0.3506 

0.0185 

10 

1.3801 

1.9573 

0.0143 

0.2721 

U.3483 

0.0183 

11 

1.4138 

1.9212 

0.0143 

0.2726 

0.3465 

0.0182 

12 

1.4421 

1.8920 

0.0144 

0.2730 

0.3451 

0.0182 

13 

1.4660 

1.8681 

0.0144 

0.273? 

0.3437 

0.0181 

14 

1.4869 

1.8479 

0.0144 

0.2745 

0. 3463 

0.0182 

15 

1.5056 

1.6306 

0.0146 

U.2778 

0.3491 

0.0184 

16 

1. 5228 

1.8157 

0.0149 

0.282-* 

0. 3531 

0.0186 

1/ 

1.5371 

1.8035 

0.0148 

0.2807 

0.3532 

0.0186 

lb 

1.5494 

1.7931 

0.0147 

0.2789 

0.3522 

0.0185 

19 

1.5607 

1.7838 

0.0148 

0.2813 

0.3524 

0.0185 

20 

1.5707 

1.7757 

0.0148 

0.2815 

0.3554 

0.0187 

THIS    CASE    HAS    PARAMETERS    AS    FOLLOWS 
Cl    =    1.0  C2    =    3.5  ALPHA    =    0.05  BETA    =    0.10 

THE    RESLLTS    OF     THIS    CASE    ARE 

PROBABILITY    OF    THE    EVENT 


K 

AIK) 

RIK) 

REJ/H1 

ACC/H1 

REJ/H2 

ACC/H2 

I 

0.  1184 

7.9134 

0.0C<  1 

0.0788 

0.2086 

0.0232 

2 

0.6661 

3.8003 

0.0150 

0.2846 

0.3923 

0.0436 

3 

0.9845 

2.9709 

C.0174 

0.3389 

0.3849 

0.0431 

4 

1.  1866 

2.5974 

C.01E6 

0.3581 

0.3789 

0.0421 

5 

1.3225 

2.3S20 

0.0190 

0.3629 

0.3694 

0.0410 

6 

1.4193 

2.2642 

0.0191 

0.3643 

0.3620 

0.0402 

7 

1.4909 

2.1782 

0.0191 

0.3640 

0.355d 

0.0395 

8 

1.5457 

2.1168 

C.0191 

0.3637 

0.3511 

0.0390 

9 

1.5888 

2.0711 

0.0191 

0.3636 

0.3476 

0.0386 

10 

1.6234 

2.036C 

C.0191 

0.3636 

0.3449 

0.0383 

11 

1.6518 

2.0083 

0.0191 

0.3638 

0.3428 

0.0381 

12 

1.6755 

1.986C 

0.0192 

0.3650 

0.3418 

0.0380 

13 

1.6955 

1.9678 

C.0192 

0.365o 

0.3408 

0.0379 

14 

1. 7124 

1.9528 

0. J193 

0.3661 

0.3399 

0.0378 

15 

1.7269 

1.9403 

C.C193 

0.3668 

0.3400 

0.0378 

16 

1.7393 

1.9298 

0.0193 

0.3673 

0.3399 

0.0378 

17 

1. 7501 

1.9208 

0.0194 

0.3676 

0.3396 

0.0377 

18 

1.7595 

1.9131 

C.0194 

0.3678 

J. 3392 

0.0377 

19 

1.  7678 

1.9065 

0.0194 

0.3679 

0.3388 

0.0376 

20 

1.775C 

1.9CC8 

0.3194 

C.3679 

0.3333 

0.0376 
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THIS  CASE  HAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  =  3.5     ALPHA  =  0.05     BETA  =  0.15 
THE  RESULTS  OF  THIS  CASE  ARE 


PROBABILITY 

DF    THE    EVENT 

K 

A(K) 

R(KJ 

REJ/H1 

ACC/H1 

REJ/H2 

ACC  /HZ 

1 

0.2264 

7.0316 

O.0C76 

0. 1452 

0.2484 

0.0438 

2 

0.9066 

3.5576 

0. 3214 

0.406  5 

0.4181 

0.0738 

3 

1.2234 

2.9050 

0.0216 

0.4236 

0.3854 

0.0660 

4 

1.4248 

2.5901 

0.0230 

0.4462 

0.3814 

0.0673 

5 

1.5543 

2.4191 

0.0232 

0.4449 

0.3701 

0.0653 

6 

1.6441 

2.3133 

0.0232 

0.4437 

0.3623 

0.0639 

7 

1.7093 

2.2425 

0.0232 

0.4427 

0.3  56  7 

0.0630 

8 

1. 7584 

2.1922 

0.0232 

0.4424 

0.3528 

0.0623 

9 

1.7964 

2.1551 

0.0233 

0.4423 

0.3498 

0.C617 

10 

1.8265 

2.1270 

0.0233 

0.4425 

0.3476 

0.0613 

11 

1.8506 

2.1051 

0.0233 

0.4428 

0.3458 

0.0610 

12 

1.8703 

2.0878 

0.0233 

0.4432 

0.3443 

0.0608 

13 

1.8866 

2.0738 

0.0  23  3 

0.4436 

0.3432 

0.06  06 

14 

1 . 900  1 

2.0624 

0.0234 

0.4439 

0.3422 

0.06  04 

15 

1.9116 

2.0530 

0.0234 

0.4447 

0.3416 

0.0603 

16 

1.9214 

2.0451 

0.0234 

0.4453 

0.3411 

0.06  02 

17 

1.9297 

2.0386 

0.0234 

0.4456 

0.3404 

0.0601 

18 

1.9368 

2.0330 

0.G234 

C.4459 

0.3  39  8 

0.0600 

19 

1.9429 

2.0283 

0.0234 

0.4460 

0.3  390 

0.0598 

20 

1.9483 

2.0244 

0.02  3  2 

0.4460 

0.3377 

0.0596 

THIS  CASE  HAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  =  3~.iT    ALPHA  =  0.05     BETA  *  0.20 
THE  RESULTS  OF  THIS  CASE  ARE 


3 

4 
5 
6 

7 
8 

10 
11 
12 
13 
14 
15 
16 
17 
18 
19 
20 


AIM 
0.3688 
1.1505 
1.4599 
1.6534 
1.7746 
1.8565 
1.9145 
1.9574 

ko?H 
2.0350 
2.0509 
2.0639 
2.0744 
2.0832 
2.0905 
2.C966 
2.I0T.6 
2.1058 
2.  1091 


R(K) 
6.3962 
3.4169 
2.8858 
2.6192 
2.4741 
2.3851 
2.3260 
2.2846 

hWA 

2.2145 
2.2009 
2.1902 
2.1816 
2.1746 
2.1688 
2.1641 
2.T604 
2.1576 
2.1560 


PPOB 
REJ/H1 
0.0119 
0.027O 
0.0253 
0.0266 
0.0268 
0.0269 
0.0269 
0.0269 
0,0269 
0.02 70 
0.0270 
0.0270 
0.0271 
0.0271 
0.0271 
0.0271 
0.0269 
0.0264 
0.0246 
0.0210 


ABILITY 
ACC/H1 
0.2256 
0.5121 
0.5069 
0.5205 
0.5170 
0.5144 
0.5128 
0.5123 

*aa 

0.5130 
0.5134 
0.5140 
0.5144 
0.5148 
0.5154 
0.5155 
0.5148 
0.5123 
0.5066 


OF  THE  EV 
REJ/H2 
0.2818 
TJ~4332 
0.3847 
0.3811 
0.3708 
0.3634 
0.3581 
0.3544 
0,3516 
0.3495 
0.3479 
0.3466 
0.3455 
0.3448 
0.3440 
0.3434 
0.3424 
0.3398 
0.3332 
0.3194 


ENT 

ACC/H2 
0.0704 
Q.IOBT 
0.0962 
0.0953 
0.0927 
0.0909 
0.0895 
0.0886 
0,0879 
O.0874 
0.0870 
0.0866 
0.0864 
0.0862 
0.0860 
0.0858 
0.0856 
0.0849 
0.0833 
0.0798 


C  I    - 


THIS    CASE     HAS    PARAMETERS    AS    FDLLfiwS 
1.0  C2    =     3.5  ALPHA     =     0.10  BETA    -    0.05 


THE     RESULTS    ~F    THIS    CASE     ARE 

K 
1 
2 
i 

AIM 
0.0561 
0. 4466 
0,7219. 
0.9038 
1.0293 
1.  1211 

i .  no" 

1.2441 
1.2065 
1. 3206 

\:m 

1.3930 
1.4098 
1  .4243 
1.4  36  7 
1.4471 
1.4533 

\:tm 

R  (K) 
7.88?6 
3.6371 
2.735; 

PROBARIL ITY 
REJ/H1           ATC/H1 
O.Cint,?           0.0381 
0.0182           0.163V 
0.02  42          0.2  18  3 

OF     THE    EVFNT 

REJ/H2          ACC/H? 
0.?099         0.0110 
0.4142          0.0218 
0.4287          0.0226 

4 
5 
6 
7 
8 
9 
10 

1) 

13 
14 
15 
16 
17 
18 

2.3453 
2.  1314 
1.9973 
1.9063 
1.8423 
1.7945 
1. 7S78 

L.728y 

1. 705  ) 
1.6858 
1.6701 
1.6560 
1.645'i 
t  .6365 
1.6273 
1.620'; 
1.6153 

0.0266 
0.0274 
0.02  79 
0.028? 
0. 02  8  4 
0 .  0  ?  8  4 
0.0284 
0.02J" 
1  .  0  ?  8  3 
0.0239 
0.0288 
0.0239 
0 .  0  ?  8  8 
0.0?B6 
0.0301 

8:8HK 

0.?394 
C. 24  7  0 
0.2515 
0.2541 
0. ?55i 
0.2558 
0.256  1 
0.256" 

0.4245 
0.4165 
0.4115 
0.4082 
0.4058 
0.4040 
0.4028 
0.4019 

0.0224 
0.0219 
0.0217 
0.0215 
0.0214 
0.0213 
0.0212 
0.0212. 

0. 2595 
0.2602 
0.2592 
0.2597 
0.2  59  3 
0.2574 
0. 2704 
2.240  4 

0. ?479 

0.4043 
0.4069 
0.4060 
0.4056 
0.4  103 
0.4101 
0.4301 

0.0213 
0.0214 
0.0214 
0.0213 
0.0216 
0.0?16 
0.0226 
0.0227 

0. 4'35 

0.3223 
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THIS  CAST  HAS  PARAMETERS  AS  FOLLOWS 

CI  =1.0 f.r  =  3.5 ALPHA  =  Q.1P BFTA  =  0.10 

TFE    RESULTS    OF    THIS    CASF    APE 


K 

1 

3 
4 
5 

6 

7 
8 
9 

i? 
12 
13 
14 
15 
16 
17 
1& 
19 
20 


PR<" 

BAbI  I  ITY 

OF     THE    EVENT 

A(K) 

RtK  ) 

RFJ/H1 

ACC/IU 

RFJ/H2 

ACC/H2 

0.  1597 

t.424t 

0.0116 

0. 1048 

0.2802 

0.0311 

0.72?? 

3.  In9  8     . 

0.0  J46 

0.3113 

0.46b? 

0.0520 

1  .0070 

2.5352 

C  .  0  3  7  4 

0.3392 

0.4451 

0.0495 

1.  1845 

2.2465 

0.0390 

0.3521 

0.4367 

0.0485 

1 .3006 

2.0H87 

0.0  39  2 

0.3533 

0.4264 

0.0474 

1.3819 

1 .9906 

0.0393 

0.3539 

0.4196 

0.0466 

1.4414 

1.9248 

0.03S4 

0. 3  546 

0.4153 

0.0461 

1.4864 

1.8783 

0.0395 

0.3553 

0.4124 

0.0458 

1.521  1 

1.9441 

0.0  39  5 

0.3558 

0.4104 

0.0456 

1.^485 

L*&ULi 

0.0396 

9-25'»? 

0  .^100 

5.0454 

1. 5703 

■  1.7984 

0.  5396 

0.3561 

6.4089 

1  .5879 

1.  f826 

0.0396 

0.3560 

0.4080 

0.0453 

1.6023 

1.7700 

0 .0395 

0.3553 

0.4071 

0.0*52 

1.6141 

1.759  7 

0.0394 

0.3546 

0.4C59 

0.0451 

1.6240 

1.7511 

0.0  39  4 

n.3547 

0.4054 

0.0450 

1.6325 

1.7440 

0.0  394 

rt.3548 

0.4  049 

0.0450 

1.6399 

1.7379 

0.0  39  6 

0.3569 

0.4065 

0.0452 

1.6463. 

.       1 .73?7 
1.7283 

0.  TJ98 

0. 358 1 

0.4098 

0.0455 

1.6517 

0.0396 

0.3576 

0.4098 

0.0455 

1.6564 

1.7247 

0.1)394 

0.3570 

0.4090 

0.0454 

THIS  CASE  HAT  "ARAMFTERS  AS  FOLLOWS 
CI  =  1.0     C2  =  3.5      ALPHA  =  0.10     BFT&  =  0.15 
THE  PESLLTS  JF  THIS  CASE  ARE 


PRUBABT  L I TY 

OF    the    EVENT 

K 

A  (K) 

R.(K) 

RE j/Hl 

ACT /HI 

HEJ/H2 

ACC/H2 

1 

0.305  3 

5.5603 

0.  3212 

0.19C7 

0.3325 

0.0587 

2 

0.9804 

2.9403 

0.0  48  3 

0.4  351 

0.4952 

0.0874 

3 

1.2586 

2.4557 

0.0477 

0.4351 

n.4530 

0.0799 

4 

1.4251 

2.2286 

0.0488 

0.4424 

0.4444 

0.0  7  84 

5 

1.5294 

2.1053 

0.O488 

0.4404 

0.4342 

0.0766 

6 

1.5996 

2.0297 

0.  148  7 

0.4392 

0.4278 

0.0755 

7 

1.6492 

1.9  ?99 

0.0487 

0.4387 

0.4238 

0.0748 

8 

1.6855 

1.9452 

0.04P7 

0.4337 

0.4211 

0.0743 

9 

1.7127 

1.9201 

0.148  8 

0.4391 

0.4193 

0.0740 

10 

1.7336 

1.9015 

0.0488 

0.4395 

0.4180 

0.0738 

11 

1.749  9 

1.8873 

0.0  48  9 

0.4401 

0.4170 

0.0736 

12 

1.7628 

1.8764 

0.C490 

0.4406 

0.4161 

0.0734 

13 

1.7732 

1.8677 

0.049C 

0.4411 

0.4154 

0.0733 

14 

1.7815 

1. 3609 

0.0  491 

0.4417 

0.4148 

0.0732 

15 

1.7884 

1.3553 

0.0491 

0.4421 

0.4141 

0.0731 

16 

1.7941 

1.3509 

0.0489 

0.4423 

0.4131 

0.0729 

17 

1.  798  7 

1.8473 

0.0483 

0.4423 

0.4122 

0.0727 

18 

1.8025 

1.844  1 

0.0460 

0.440o 

0.4068 

0.0718 

19 

1.8056 

1.34  31 

0.  1405 

0.4359 

0.3935 

0.0694 

20 

1.808  1 

1.8425 

C.0331 

0.4295 

0.3753 

0-.  06  62 

THIS  CASF  HAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  =  3.5     ALPHA  =  0.10     BETA  =  0.20 
THE  RESULTS  OF  THIS  CASE  ARE 


PROBABILITY 

OF    THE    EVENT 

K 

A(K) 

R(K) 

REJ/H1 

ACC/H1 

REJ/H2 

ACC/H2 

1 

0.4976 

4.9472 

0.0324 

0.2917 

0.3754 

0.0939 

2 

1.2432 

2.8123 

0.0600 

0.5400 

0.5104 

0.1276 

3 

1.5055 

2.4325 

0.0564 

0.5187 

0.4581 

0.1145 

4 

1.6558 

2.2523 

0.0574 

0.5223 

0.4504 

0.1126 

5 

1.7461 

2.1556 

0.0574 

0.5191 

0.4416 

0.1104 

6 

1.8046 

2.0976 

0.0574 

0.5176 

0.4361 

0.1090 

7 

1.844  3 

2.0602 

0.0574 

0.5173 

0.4326 

0.1082 

8 

1.8723 

2.0349 

0.0575 

0.5175 

0.4304 

0.1076 

9 

1.8925 

2.0171 

0.0575 

0.5181 

0.4288 

0.1072 

10 

1.9075 

2.0043 

0.0576 

0.5187 

0.4277 

0.1069 

11 

1.9188 

1.9948 

0.0577 

0.5194 

0.4268 

0.1067 

12 

1.9275 

1.9877 

0.0578 

0.5201 

0.4267 

0.1067 

13 

1.9342 

1.9823 

0.0577 

0.5205 

0.4260 

0.1065 

14 

1.9394 

1.9783 

0.0569 

0.5203 

0.4238 

0.1060 

15 

1.9433 

1.9757 

0.0  52  2 

0.5165 

0.4135 

0.1033 

16 

1.9458 

1.9751 

0.0364 

0.5023 

0.3775 

0.0944 

17 

1.9481 

1.9749 

0.0301 

0.4963 

0.3625 

0.0906 

18 

1.9502 

1.9749 

0.0262 

0.4919 

0.3527 

0.0881 

19 

1.9521 

1.9751 

0.0209 

0.4855 

0.3  38  7 

0.0846 

20 

1.9540 

1.9752 

0.0202 

0.4848 

0.3375 

0.0844 
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THIS  CASh  HAS  PAKAMFTtPS  AS  FOLLOWS 
CI  =  1.0     CZ    -    3.5     ALPHA  =  0.15     HETA  =  u.05 
THE  otfSULTS  OF  THIS  OASC  ARE 


PP'- 

LABILITY 

OF    XHE    EVE 

NT 

K 

A(K  ) 

P(K) 

REJ/H1 

ACC/H1 

KEJ/H2 

ACC/H2 

1 

0.06  7  5 

6.9539 

O.O081 

0.0457 

0.2  52  3 

0.0133 

2 

0.46  8  3 

3.2  176 

0.  1309 

0.1749 

0.4636 

0.0244 

3 

0.7276 

2.4695 

0.0  38  3 

0.2172 

0.4661 

0.0245 

4 

0.8970 

2.1313 

0.0413 

0.2341 

0.4609 

0.0243 

5 

1.0121 

1.9462 

J.  142  2 

0.2393 

0.4522 

0.0238 

fa 

1 .095  1 

1.8305 

0.  142H 

0.2424 

0.4466 

0.0235 

7 

1.  1572 

1.7524 

0.04  31 

0.2442 

0.4431 

0.0233 

a 

1.2048 

1.6969 

0.04Z  3 

0.2452 

0.4407 

0.0232 

9 

1.24  21 

1.655/ 

0.04  34 

0.2458 

0.4  391 

0.0231 

10 

1 .2731 

1.6236 

0.  1440 

0.2494 

0.4439 

0.0234 

n 

1.2Q/8 

1.5989 

0.  J440 

0.2492 

0.4431 

0.0233 

12 

1.31 73 

1.5797 

0.0435 

0.2467 

0.4416 

0.0232 

13 

1. 3345 

1.5635 

0.0^4  1 

0.2501 

0.4474 

0.0235 

14 

1.34<<8 

1.5503 

0.0441 

0.2501 

0.4472 

0.0235 

15 

1.3626 

1.5385 

0.1458 

0.2593 

0.4639 

0.0  244 

16 

1.3726 

1.5297 

0.14^4 

0.2513 

0.4650 

0.0245 

17 

1.3800 

1.5229 

J. 0426 

0.2413 

0.4568 

0.0240 

IS 

1.3B55 

1.5173 

0.0410 

0.2  32? 

0.4  719 

0.0248 

19 

1. 39  3  8 

1.5102 

0.0455 

0.2577 

0.5254 

0.0277 

20 

1.4042 

1.50  29 

0.0512 

0.2899 

0.5  209 

0.0274 

THIS  CASE  HAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  =  3.5     ALPHA  =  0.15     BETA  =  0.10 
THE  RESULTS  OF  THIS  CASE  ARE 


PROBABILITY 

OF    THE    EVENT 

K 

AIM 

R(K) 

REJ/H1 

ACC/H1 

REJ/H2 

ACC/H2 

1 

0.1922 

5.5058 

0.0220 

0.1247 

0. 3361 

0.0373 

2 

0.7534 

2.7783 

0.0574 

0.3251 

0.5203 

0.0578 

3 

1.0145 

2.2562 

0.0597 

0.3389 

0.4889 

0.0543 

4 

1.1730 

2.0184 

0.0612 

0.3475 

0.4797 

0.0533 

5 

1.2747 

1.8888 

0.0613 

0.3476 

0.4697 

0.0522 

6 

1.3441 

1.809  1 

0.061! 

0.3473 

0.4635 

0.0515 

7 

1.3938 

1. 7561 

0.0613 

0.3472 

0.4596 

0.0511 

8 

1.4305 

1.7190 

0.0613 

0.3473 

0.4570 

0.0508 

9 

1.4583 

1.6919 

0.0613 

0.3*75 

0.4552 

0.0506 

10 

1.4799 

1.671  7 

0.0614 

0.3479 

0.4540 

0.0504 

11 

1.4969 

1.6561 

0.0615 

0.3482 

0.4531 

0.0503 

12 

1.5109 

1.6437 

0.0620 

0.3512 

0.4578 

0.0509 

13 

1.5222 

1.6340 

0.0620 

0.3515 

0.4584 

0.0509 

14 

1.5313 

1.6263 

0  .  06  2  0 

0. 3511 

0.4579 

0.0509 

15 

I. 5386 

1.6200 

0.0616 

0.3493 

0.4577 

0.0509 

16 

1.  544  5 

1.6150 

0.06  12 

0.3471 

0.4556 

0.0506 

17 

1. 5495 

1.6107 

0.0611 

0.3471 

0.4551 

0.0506 

18 

1.5540 

1.6070 

0.0618 

0.3519 

0.4648 

0.0516 

19 

1.5578 

1.6041 

0.0609 

0.3505 

0.4649 

0.0516 

20 

1.5610 

1.6017 

0.0594 

0.3506 

0.4608 

0.0512 

THIS  CASE  IiAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  =  3.5     ALPHA  =  0.15     BETA  =  0.15 
THE  RESULTS  OF  THIS  CASE  ARE 


PROBABILITY  OF  THE  EVENT 

K  A(K)      R(K)     REJ/lil  ACC/Hl    REJ/H2  ACC/H2 

1  0.367519  4.655236  0.039686  0.224886  0.397750  0.070199 

2  1.015841  2.560737  0.156831  0.892446  1.093578  0.191941 

3  1.265061  2.169504  0.076C89  0.437599  0.503743  0.088524 

4  1.406152  1.992530  0.077438  0.440488  0.493190  0.086826 

5  1.491913  1.897351  0.077466  0.439073  0.484819  0.085335 

6  1.548393  1.839889  0.077587  0.439703  0.479559  0.084969 

7  1.586538  1.803052  0.077349  0.438331  0.475223  0.083838 

8  1.613704  1.777901  0.077446  0.438870  0.472839  0.083468 

9  1.633446  1.760169  0.077476  0.438994  0.470954  0.082954 

10  1.648350  1.747212  0.077787  0.440776  0.470085  0.083235 

11  1.659430  1.737705  0.077624  0.439853  0.468586  0.082306 

12  1.667988  1.730492  0.077745  0.440551  0.467951  0.082133 

13  1.674828  1.724895  0.078221  0.443247  0.468077  0.083016 

14  1.680153  1.720593  0.078248  0.443403  0.467469  0.082736 

15  1.684331  1.717242  0.078215  0.443215  0.466920  0.082278 

16  1.687733  1.714570  0.07C531  0.445006  0.467073  0.082856 

17  1.690423  1.712463  0.078425  0.444413  0.466534  0.082262 

18  1.692634  1.710760  0.078681  0.445862  0.466691  0.082740 

19  1.694399  1.709400  0.078532  0.445014  0.466186  0.082053 

20  1.695861  1.708288  0.078738  0.446180  0.466325  0.082434 
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THIS  CASE  HAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  =  3.5     ALPHA  =0.15     BETA  =0.20 
THE  RESULTS  OF  THIS  CASE  ARE 


PROBABILITY  OF  THE  LVENT 

K  A(K)      R(K)     RE  J/111    ACC/lil    REJ/L2  ACC/H2 

1  0.599716  4.058400  0.060021  0.340116  0.447654  0.111987 

2  1.288261  2.437154  0.193304  1.101313  1.125481  0.280817 

3  1.513453  2.141748  0.092632  0.526409  0.515837  0.128738 

4  1.630395  2.012653  0.092011  0.524282  0.504624  0.125829 

5  1.697586  1.944721  0.092231  0.522715  0.498603  0.124268 

6  1.738913  1.905452  0.092170  0.522327  0.494387  0.123452 

7  1.765577  1.881151  0.092219  0.522501  0.491838  0.122891 

8  1.783386  1.865401  0.092279  0.522886  0.490176  0.122435 

9  1.795649  1.854817  0.092416  0.523673  0.489174  0.122255 

10  1.804214  1.847539  0.092446  0.523850  0.488331  0.121727 

11  1.810395  1.842394  0.092698  0.525283  0.488069  0.122093 

12  1.814889  1.838714  0.092879  0.526306  0.487827  0.122269 

13  1.818178  1.836053  0.092991  0.526946  0.487596  0.122242 

14  1.820604  1.834107  0.093052  0.527292  0.487369  0.122062 

15  1.822406  1.832670  0.093082  0.527463  0.487157  0.121804 

16  1.823754  1.831599  0.093083  0.527459  0.486943  0.121458 

17  1.824782  1.830792  0.093235  0.528326  0.486980  0.121782 

18  1.825558  1.830183  0.093202  0.528142  0.486770  0.121383 

19  1.826150  1.829720  0.093237  0.528331  0.486683  0.121277 

20  1.826605  1.829366  0.093296  0.528693  0.486643  0.121333 


THIS  CASE  1:AS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  =  3.5     ALPHA  =0.20     BETA  =  0.05 
THE  RESULTS  OF  THIS  CASE  ARE 


PROBABILITY  OF  THE  LVENT 

K  A(K)      R(K)     REJ/H1    ACC/Hl  REJ/H2  ACC/H2 

1  0.077599  6.250000  0.013139  0.052367  0.290032  0.015250 

2  0.481112  2.943750  0.090333  0.361889  1.004055  0.052498 

3  0.724143  2.272056  0.053022  0.212443  0.494974  0.025581 

4  0.884795  1.968221  0.057242  0.229778  0.492156  0.025761 

5  0.994241  1.801148  0.059234  0.237303  0.485516  0.025962 

6  1.070229  1.699502  0.059469  0.238048  0.477069  0.025574 

7  1.124201  1.632781  0.053748  0.235076  0.469140  0.024609 

8  1.165914  1.584386  0.059003  0.236039  0.466166  0.024328 

9  1.198498  1.548414  0.059030  0.236134  0.462995  0.024027 

10  1.225011  1.520473  0.059498  0.238000  0.461607  0.024108 

11  1.246071  1.498936  0.059259  0.237043  0.458578  0.023730 

12  1.264017  1.481275  0.059992  0.239966  0.458710  0.024074 

13  1.278447  1.467344  0.059625  0.238503  0.455921  0.023650 

14  1.290896  1.455654  0.060140  0.240563  0.456008  0.023861 

15  1.301340  1.446034  0.060164  0.240659  0.454755  0.023746 

16  1.310419  1.437868  0.060583  0.242336  0.454736  0.023943 

17  1.317865  1.431195  0.060058  0.240233  0.452492  0.023383 

18  1.324415  1.425407  0.060295  0.241186  0.452549  0.023388 

19  1.330184  1.420390  0.060556  0.242227  0.452502  0.023467 

20  1.335276  1.416036  0.060811  0.243249  0.452417  0.023576 
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thi  c-  r,AS.F   ha:    pacamftfp<:   as-   ronnw*: 
C 1     -     1  .0  C?    =    3.5  Al  PHA    =    0.20  PFTA     -     i.TO 


THE    PF<:iJLTS    nF    "rHT<;    CASF    A"  E 


*  A  ( ¥  )  R  <  K  ) 

1  0.220Q  4.R162 

2  0.7737  2.4815 
~? l^OUB ?.040i 

<♦  1.1562  !.8?96 

5  U|*15  1.7310 

6  1.30??  1.6640 

7  1.3472  1.6214 
P  1.3776  l.^Ql? 
q  1.4014  1.5696 

M)  1.417Q  l.c534 

-*-t i.4?i»  . — t.o>n 

'2  1.441*  1.5321 

3  1.4502  1.5248 
1  4  1.456R  1.51Q0 
]5  1.4621  1.M45 
'  >>  1.4*6^  1.510A 
'7  1.4699  1.5079 
'B  1.4724  1.5057 

~~*> 1.4747 1  .5040 

0        1 .4767    1 .5027 

THIS  CASE  HAS  PARAMETERS  AS  FOLLOWS 
Cl  =  1.0     C2  =  3.5     ALPHA  =0.20     BETA  =0.15 
THE  RESULTS  OF  THIS  CASE  ARE 


PROBABILITY  OF  THE  EVENT 
K        A(K)      R(K)     REJ/Hl    ACC/Hl    REJ/H2    ACC/H2 

1  0.422587  3.977585  0.063479  0.253914  0.454877  0.080284 

2  1.040325  2.264232  0.226407  0.908354  1.180657  0.207422 

3  1.261152  1.946343  0.109834  0.439361  0.547077  0.096244 

4  1.379957  1.806116  0.109921  0.439723  0.536767  0.094498 

5  1.449653  1.732385  0.109648  0.438652  0.529432  0.093341 

6  1.493410  1.689095  0.109532  0.438146  0.524936  0.092524 

7  1.522505  1.661701  0.109794  0.439183  0.522523  0.092423 

8  1.542253  1.643679  0.109767  0.439069  0.520506  0.091783 

9  1.556303  1.631252  0.110218  0.440874  0.519813  0.092110 

10  1.566178  1.622616  0.109935  0.439742  0.518361  0.090977 

11  1.573570  1.616317  0.110556  0.442226  0.518522  0.091760 

12  1.579004  1.611742  0.110589  0.442359  0.517942  0.091378 

13  1.583042  1.608364  0.110523  0.442095  0.517382  0.090800 

14  1.586144  1.605808  0.110870  0.443483  0.517485  0.091176 

15  1.588534  1.603866  0.111154  0.444619  0.517546  0.091476 

16  1.590381  1.602383  0.111375  0.445501  0.517577  0.091676 

17  1.591811  1.601244  0.111532  0.446129  0.517575  0.091770 

18  1.592900  1.600373  0.111233  0.444938  0.517004  0.090830 

19  1.593759  1.599691  0.111371  0.445488  0.517030  0.090925 

20  1.594436  1.599156  0.111437  0.445747  0.516970  0.090875 

THIS  CASE  HAS  PARAMETERS  AS  FOLLOWS 
Cl  *  1.0     C2  =  4.0     ALPHA  =  0.05     BETA  =  0.05 


THE  RESULTS  OF  THIS  CASE  ARE 

PROBABILITY  OF  THE  EVENT 
K        A(K)      RIK)     REJ/Hl    ACC/Hl    REJ/H2    ACC/H2 

1  0.0677    8.6948    0.0024    0.0459    0.2216    0.0117 

2  0.5162    4.0405    0.0107    0.2032    0.4258    0.0224 
_3 0.B26.9 3.Q527 0.014? 0.2723 0.4369 Q.0231 

4  1.0305  2.6258  0.0156  0.2984  0.4308  0.0227 

5  1.1710  2. 3923  0.0161  0.3081  0.4216  0.0222 

6  1.2738  2.2466  0.0165  0.3135  0.4154  0.0219 

7  1.3507  2.1490  0.0166  0.3151  0.4097  0.0216 

8  1.4105  2.0792  0.0166  0.3165  0.4059  0.0214 

9  1.4580  2.0272  O.OI67  0.3172  0.4030  0.0212 
10  1.4964  1.9873  0.0167  0.3177  0.4008  0.0211 

-LA U_52fl_5 1.9556 0.016ft  0.319ft Q.4Q15 Q^aZ±l 

12  1.5552  1.9302  0.0168  0.3201  0.4011  0.0211 

13  1.5776         1.9096         0.0169  0.3202         0.4008         0.0211 

14  1.5974  1.8922  0.0170  0.3235         0.4029         0.0212 

15  1.6143  1.8777         0.0171  0.3240         0.4054         0.0213 

16  1.6287  1.8657  0.0170  0.3234  0.4050         0.0213 

17  1.6410  1.8555  0.0170  0.3227         0.4042  0.0213 

18  1.6520          1.8466         0.0170  0.3236          0.4037         0.0212 
_L9 1.6614 l.fl3&3 0.0169 0-  \??n 0.4QQ2 IL>0211 

20  1.6699  1.8321  0.0170         0.3237         0.4070         0.0214 
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THIS  CASE  HAS  PARAMETERS  AS  FOLLOWS 
CI  ■  1.0     C2  =  3.5     ALPHA  »  0.20     BETA  =  0.20 
THE  RESULTS  OF  THIS  CASE  ARE 


PROBABILITY 

OF  THE  LVENT 

K 

A(K) 

R(K) 

REJ/Hl 

ACC/Hl 

REJ/1I2 

ACC/1.2 

1 

0, 

,689435 

3, 

.396296 

0 

.094976 

0 

.379903 

0, 

.510375 

0, 

.127626 

2 

1, 

.313976 

2, 

,143681 

0 

.277575 

1 

.113757 

1 

.214879 

0, 

.303073 

3 

1, 

,499843 

1, 

,920053 

0 

.131987 

0, 

.530054 

0, 

.562928 

0 

.140441 

4 

1, 

,589666 

1, 

,826141 

0 

.131528 

0, 

.527676 

0 

.553994 

0, 

.138232 

5 

1, 

,637564 

1, 

,779421 

0 

.131481 

0, 

.525942 

0 

,548991 

0 

.136768 

6 

1, 

,665059 

1, 

,753792 

0 

.131434 

0 

.525714 

0, 

.546052 

0, 

.136079 

7 

1, 

,681768 

1, 

,738751 

0, 

.131744 

0, 

.526971 

0, 

,544705 

0 

.136309 

0 

1, 

,692141 

1, 

,729002 

0, 

.131800 

0, 

.527198 

0, 

.543631 

0, 

.135856 

9 

1. 

,698009 

1, 

,723327 

0, 

.132031 

0, 

.528126 

0, 

.543179 

0 

.135939 

10 

1, 

,703156 

1, 

,720105 

0 

.132119 

0, 

.528475 

0, 

,542771 

0, 

.135669 

11 

1, 

,706073 

1, 

,717647 

0, 

.132451 

0 

.529006 

0, 

,542811 

0, 

,136202 

12 

1, 

,708013 

1, 

,716015 

0, 

.132330 

0 

.529315 

0, 

,542399 

0, 

.135419 

13 

1, 

,709343 

1, 

,714907 

0, 

.132535 

0, 

.530139 

0, 

,542449 

0, 

.135694 

14 

1, 

,710261 

1, 

,714149 

0, 

.132714 

0, 

.530858 

0, 

,542509 

0, 

.135946 

15 

1, 

,710897 

1, 

,713627 

0, 

.132803 

0, 

,531228 

0, 

,542500 

0, 

,135965 

16 

1, 

,711340 

1, 

,713265 

0, 

.132852 

0, 

,531415 

0, 

,542469 

0, 

,135881 

17 

1. 

,711649 

1. 

,713012 

0, 

.132914 

0. 

.531663 

0, 

,542466 

0, 

,135867 

18 

1. 

,711868 

1, 

,712835 

0, 

,133005 

0, 

,532031 

0, 

,542509 

0, 

,135980 

19 

1. 

,712022 

1, 

,712710 

0, 

,133102 

0, 

,532427 

0, 

,542594 

0, 

,136130 

20     1.712131  1.712622  0.133003  0.531942  0.542387  0.135624 
* 

THIS  CAS6  HAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  -    4.0     ALPHA  =  0.05     BETA  =  0.10 
THE  RESULTS  OF  THIS  CASE  ARE 

PPCBABILITY  OF  THE  EVENT 


K 

A(K) 

R(K) 

REJ/Hl 

ACC/Hl 

REJ/H2 

ACC/H2 

1 

O.  1834 

7.3143 

0.CC63 

0.1194 

0.2815 

0.0313 

2 

0.8244 

3.6245 

C.C193 

0.3671 

0.4673 

0.0519 

3 

I.  1475 

2.9116 

0.02C7 

0.4035 

0.4406 

0.0490 

4 

1.3514 

2.5827 

C.0218 

0.4215 

0.4325 

0.0481 

5 

1.4850 

2.4032 

0.0221 

0.4234 

0.4214 

0.0468 

6 

1.5789 

2.2920 

0.0222 

0.4240 

0.4135 

0.0460 

7 

1.6476 

2.2176 

0.0223 

0.4240 

0.4077 

0.0453 

8 

1.6996 

2.165C 

0.0223 

0.4243 

0.4035 

0.0448 

9 

1.7401 

2.1263 

0.C223 

0.4247 

0.4C05 

0.0445 

10 

1.7722 

2.0968 

C.0224 

0.4252 

0.3982 

0.0442 

11 

1.7981 

2.0739 

0.0224 

0.4258 

0.3963 

0.0440 

12 

1.8193 

2.0558 

C.0224 

0.4263 

0.3948 

a.  04 39 

13 

1.8368 

2.0412 

0.0225 

0.4268 

0.3936 

0.0437 

14 

1.8515 

2.0293 

0.3225 

0.4273 

0.3926 

0.0436 

15 

1.86  3  9 

2.0194 

0.0225 

C.4277 

0.3924 

0.0436 

16 

1.8744 

2.0112 

0.0225 

0.4278 

0.3918 

0.0435 

17 

1.8834 

2.0043 

0.3225 

0.4280 

0.3911 

0.0435 

18 

1.8912 

1.9985 

C.0226 

0.4291 

0.3918 

0.0435 

19 

1.89  79 

1.9935 

C.0225 

C.4290 

0.3920 

0.04  36 

20 

1.9037 

1.9893 

0.3224 

0.4285 

0.3913 

0.0435 

THIS  CASE  HAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  «  4.0     ALPHA  =  0.05     BETA  =  0.15 
THE  RESULTS  OF  THIS  CASE  ARE 

PROBABILITY  OF  THE  EVENT 


K 
1 
2 
3 

4 
5 
6 
7 
8 
9 
10 

U 

13 
14 
15 
16 
17 
18 
19 
20 


A(K.  ) 

R(K) 

REJ/Hl 

ACC/Hl 

REJ/H2 

ACC/H2 

0.3400 

6.4997 

0.0111 

0.2100 

0.3242 

0.0572 

1. 1114 

3.4325 

0.0262 

0.4974 

0.4d62 

0.0858 

1.4292 
1.6265 

2.8804 
2.6095 

0.0  251 
0.0264 

0.5005 
0.5144 

0,4377 
0.4322 

Mill 

1.7507 

2.4627 

0  .  0  26  6 

0.5121 

0.4210 

0.0743 

1.8350 

2.3728 

0.0267 

0.5104 

0.4137 

0.0730 

1.8952 

2.3133 

0.0268 

0.5099 

0.4089 

0.0722 

1.9395 

2.2718 

0.0268 

0.5094 

0.4051 

0.0715 

1.9732 

2.2417 

0.0268 

0.5096 

0.4025 

0.0710 

1.9993 

2.2191 

0.  0268 

0.5100 

0.4004 

0.0707 

2.C199 

2.2019 

0.0269 

0.5105 

0.3988 
0.3974 

Q.0704 
0.0701 

2.C364 

2.1884 

0.0269 

0.5111 

2.C49  7 

2.1778 

0.0269 

0.5117 

0.3963 

0.0699 

2.0607 

2.1693 

0.0270 

0.5120 

0.3954 

0.0698 

2.C697 

2.1623 

0.027C 

0.5124 

0.3945 

0.0696 

2.0772 

2.1567 

0.0  269 

0.5128 

0.3936 

0.0695 

2.C835 

2.1520 

0.0268 

0.5131 

0.3924 

0.0692 

2.0Jbb 

2.1483 

0.026  3 

0.5128 

0.3899 

0.0688 

2.C932 

2.1456 

0.0246 

0.511J 

0.3834 

0.0676 

2.C967 

2.1441 

C.0208 

0.5066 

0.3694 

0.0652 
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~CT«   1.0 


THIS    CASE    HAS    PARAMETERS   AS    FOLLOWS 
C2   •  4.0 


ALPHA   •  0.05  BETA 

TW^*ESl>tTS  Q*    THIS  CASE  Aft€— 


0T2TT 


A(K) 

"km- 

1.7056 
1*4*00 
2.0028 
2.0769 
2.12«ir 
2.1648 

2.2281 
2.2404 
2.2501 
2.2578 

2.2688 

M\ 


R(K) 

2.5503 
2.4768 
2.4291 

2.3964 

-fcHH- 

2.3435 

2.3338 

2.3263 

2.3204 

*.3*59- 

2.3127 

2.3105 
,2.311* 


PROeAfif  UTY^OT  THC   EYfNT 
REJ/H1         ACC/H1         REJ/H2        ACC/ 

0.4343 


0.0287 

^uoSoo 

0.0304 
0.0306 

]ffl 


.0.5813 
0.5914- 
0.5880 
0.5859 
0.5851 
0.5850 
0.5853 


0.0309 
0.0309 
0.03CS 
0.0309 


2.2779 


0.5864 
.5869 
0.5876 
0.5881 
0.  5882 
0.5861 


0.4301 
0.4207 
0.4143 

0.4049 


0.1052 
0.1036 


0.4033 
0.4021 
1.4011 


0. 


1018 


m 


0.0285 

0.0154        0.5707 


8l5695 


0.4004 
0.3994 
0.3975 
0.3903 
0.3664 
0.3444 
0.3446 


^F71 
0.1005 
0.1003  - 
0.1001 
0.0999 
" O.0994 
0.0976 
0.0916 
0.0861 
0.0861 

-- 0.pi65- 


CI 


THIS    CASF    HAS     PARAMETERS    AS    FOLLOWS 
1.0  C2    =    4.0  ALPHA    =    0.10  BETA    =    0.05 


THE    RESULTS    OF    THIS    CASF    ARE 


A(K) 
0.0869 
0.5486 
Q.8324 


RIK) 
T. 2669 
3.4231 
2.6371 
5.29  1  I 
2. 1021 
1 .  9&44 
1.905? 
1.8490 
1.8075 
1.7753 


PROB 
REJ/H1 
0.OO65 
0.0244 

Q.Q297 

0.0*18 
0.0324 
0.0328 
0.0330 
0.0331 
0.0332 
0.0336 
.Q336 


ABILI TY 
ACC/H1 
0.0534 
0.2194 
0.2673 


OF  THE  EVE 
PEJ/H2 
0.2339 
0.4948 

Q.4895 

OTWtl 
0.4717 
^.4~65G 
0.4606 
0.4576 
0.4556 
0.4595 

fctW 

0.4614 
0.4625 
0.4773 
0.4791 
0.4728 
0.4728 
0-486? 


NT 
ACC/H2 
0 . 0 1 49 
0.0260 
Z5_S_ 


5 
6 
7 
8 
9 
10 

-4f- 

13 
14 
15 
16 
17 
18 
_L9_ 
20 


1.0156 
1.1396 
1.2285 
1.2948 
1.3456 
1.3855 
1.4184 

1.4831 
1.4983 
1.5129 
1.5238 
1.5319 
1.5390 
.^■■1^5444 


v.nn  8 


1.5485 


12 

1. 7155 
1.7022 
1.6905 
1.6817 
1.6747 
1.6685 
1.6633 


1.6587 


.0334 
0.0333 
0.0337 
0.0348 
0.0340 
0.O32<9 
0.0328 
0.Q313 


0.030J 


0.2863 
0. ?9?0 
O. 2951 
0.2969 
0.2991 
0.2988 
0.3027 

«f 

0.2998 

0.3129 
0.3059 
0. 2959 
0.2948 
0.286  5, 


0.2784 


0.4822 


0.0254 
0.0243 
--0.-0245- 
0.0242 
0.0241 
0.0240 
0.0242 

0.0243 
0,0243 
0.0251 
0.0252 
0.0249 
0.0?49 
0-0756 


0.0254 


CI     = 


THIS    CASF   HA^    PARAMETERS    AS    FOtCTWS 

1 -0  r?    =  A.o  ai  pha   =    0.10 BETA  =   Q.1Q 


THE    kESULTS    OF    THIS    CASE    ARE 


A(K) 
0.2353 
P. 8711 


P(K  ) 
5.9021 
3.0201 


PPO 
PEJ/H1 
0.0167 
0-1479 


BAPILITY 
ACC/Hl 
0.1505 
0-3857 


OF  THE  EV 
REjrm2 
0.3596 
0.5384 
0.5  010 
0.4914 
0.4806 
0.4737 
0.4693 
0.466  4 
0.4645 

0.4631 

0.4621 
0.4613 
0.4629 
0.4649 
0.4649 
0.4644 
0.4639 

Q.4614 


ENT 

ACC /H2 
0.0400 

0.0546 
0.0534 
0.0526 
0.0521 
0.0518 
0.0516 
Q.Q515 
070513 
0.0512 
0.0514 
0.0517 
0.0517 
0.0516 
0.0515 
Q.Q513 


3 

4 
5 

6 

7 

8 

9 

_LQ_ 


11 

12 
13 
14 
15 
16 
17 

i.a 

19 
20 


1.1571 
1.3309 
1.4417 
1.5174 
1.5714 
1.6114 
1.64  16 
-1.6.6  51 


1.6836 
1.6984 
1.7104 
1.7204 
1.7286 
1.7353 
1.7409 
1. 7454 


1.7493 
1.7526 


2.4769 
2.2269 
2.0914 
2.0082 
1.9531 
1.9146 
1.8  8  66 
1.8657 


1.8497 
1.8372 
1.8272 
1.8192 
1.0128 
1.8076 
1.8033 
1.7998 


0.0440 
0.0453 
0.0454 
0.0454 
0.0454 
0.0455 
0.0455 
0.0456 


1.7971 
1.7951 


0.0457 
0.0457 
0.0458 
0.0460 
0.0461 
0.C460 
0.0457 
n.04->l 


0.3995 
0.4098 
0.4O9*> 
0.4092 
0.4091 
0.4093 
0.4098 
0.41Q3 


0. 5430 
0.0409 


0.4109 
0.4115 
0.4125 
0.4143 
0.4145 
0.4145 
0.4134 
0.4117 


0.4110 
0.4092 


0.4581 
0.4510 


0.0509 
0.0501 
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THIS  CASE  HAS  PARAMfcTEKS  AS  FOLLOWS 
CI  *  1.0     C2  =    4.0     ALPHA  =  0.10     TF.TA  =  0.15 
THE  *FSULTS  PlF  THI  S  C  \SE  APF 

I'PCBAfllLITY  JF  THF  EVENT 


K 

A  (K) 

P(K) 

REJ/H1 

ACC/H1 

Kf J/H2 

ACC/H2 

1 

0.4  36  3 

5.1079 

0.0290 

0.2610 

0.4127 

0.0  7  28 

2 

I.  1715 

2.8  576 

0.  1572 

0.5144 

0.5  57  7 

0.09e4 

3 

1  .44  5fi 

2.4  504 

0. 3548 

0.5013 

0.5066 

0.0894 

4 

1.6006 

2.24  00 

0.0557 

0.5061 

0.4976 

0.0878 

5 

1. 6959 

2. 13  79 

0.0  55  7 

0.5037 

0.4881 

0.0861 

6 

1.7580 

2.0  76  7 

0.055  7 

0.502  7 

0.4  82  2 

0.0851 

7 

l.d(J06 

2.03  n 

0.0553 

0.502  7 

0.4  78  5 

0.0844 

8 

1.83C9 

2.0102 

C  .  1  5  5  9 

0.5032 

0.47  )1 

0.0840 

9 

1.8529 

L.9913 

0.0560 

0.503'* 

0.4  7  45 

0.0837 

10 

1. d694 

1.9776 

0.  J561 

0.5049 

0  .  4  74  2 

0.0837 

11 

1.8819 

1.96  74 

0.0 5c 2 

0.5055 

0.4737 

0.0836 

12 

1.8915 

1.9  59  8 

0.  )562 

0.50ol 

0.4  731 

0.0  3  35 

13 

1.8990 

1.9540 

0. J5b2 

0.5065 

0.4724 

0.0834 

14 

1.V048 

1.9495 

C. 3558 

0.50  0  3 

0.4  713 

0.0832 

15 

1.909  3 

1.9462 

0.0538 

0.5  049 

0.4666 

0.0823 

16 

1.9128 

1.94  4  5 

0. 345  8 

0.4  9  Ut 

0.4  49  3 

0.0793 

17 

1 .9153 

1.94  4  5 

0.0304 

0.48^4 

0.4140 

0.07  30 

1C 

1.<U78 

1.9441 

0.0  305 

0.48^2 

0.4157 

0.0733 

19 

l^i^a 

1.9450 

0.  H6S 

0.4756 

0.3  79  3 

0.C669 

20 

1.9222 

1.9443 

0.0  26  7 

0.48H  ) 

0.4146 

0.0731 

THIS  CASE  HAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  =  4.0     ALPHA  =0.10     BETA  =0.20 
THE  RESULTS  OF  THIS  CASE  ARE 


PROBABILITY  OF  THE  EVENT 

K        A(K)  R(K)     REJ/H1    ACC/Hl    REJ/H2    ACC/H2 

1  0.695589  4.556231  0.042505  0.382543  0.454056  0.113555 

2  1.473628  2.758706  0.135872  1.231605  1.130448  0.282143 

3  1.725102  2.437588  0.064943  0.589587  0.513627  0.128267 

4  1.857686  2.294525  0.064917  0.588314  0.502661  0.125317 

5  1.935054  2.218885  0.065297  0.587774  0.496131  0.124303 

6  1.982598  2.175319  0.065166  0.586542  0.491019  0.123016 

7  2.013318  2.148299  0.065121  0.585913  0.487934  0.121904 

8  2.034157  2.130635  0.065215  0.586832  0.486146  0.121730 

9  2.048529  2.118740  0.065232  0.587016  0.484759  0.121120 

10  2.058789  2.110472  0.065376  0.588345  0.484030  0.121330 

11  2.066184  2.104632  0.065469  0.589184  0.4S3433  0.121292 

12  2.071565  2.100442  0.065518  0.589638  0.482942  0.121045 

13  2.075520  2.097393  0.065537  0.589309  0.482524  0.120646 

14  2.078450  2.095146  0.065528  0.589736  0.482145  0.120115 

15  2.080690  2.093462  0.065690  0.591204  0.482138  0.120790 

16  2.082364  2.092204  0.065635  0.590712  0.481790  0.120049 

17  2.083658  2.091247  0.065777  0.591995  0.481829  0.120698 

18  2.084642  2.090522  0.065777  0.591986  0.481664  0.120406 

19  2.085407  2.089966  0.065881  0.592921  0.481706  0.120879 

20  2.085991  2.089541  0.065859  0.592715  0.481559  0.120487 
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THIS  CASE  HAS  PARAMETERS  AS  FOLLOWS 
Cl  =  1.0     C2  -  4.0     ALPHA  =0.15     BETA  =0.05 
THE  RESULTS  OF  THIS  CASE  ARE 


PROBABILITY  OF  THE  LVENT 

K  A(K)      R(K)     REJ/iil    ACC/Hl  REJ/H2  ACC/H2 

1  0.101353  6.384180  0.011972  0.067842  0.330783  0.017410 

2  0.562493  3.049671  0.079389  0.450854  1.079253  0.056266 

3  0.828267  2.376699  0.046048  0.262070  0.526001  0.027537 

4  0.996915  2.077448  0.048895  0.277291  0.518436  0.027149 

5  1.110498  1.913843  0.050008  0.283841  0.509567  0.027030 

6  1.188677  1.814210  0.049957  0.283303  0.500568  0.026316 

7  1.247275  1.746247  0.050500  0.286252  0.496429  0.026312 

8  1.291733  1.698226  0.050693  0.287312  0.492126  0.026191 

9  1.325910  1.663128  0.050638  0.286981  0.488258  0.025860 

10  1.352533  1.636693  0.050415  0.285703  0.484918  0.025337 

11  1.374808  1.615538  0.050995  0.288934  0.484545  0.025644 

12  1.392419  1.599164  0.050648  0.287015  0.481480  0.025096 

13  1.407375  1.585686  0.051029  0.289152  0.481183  0.025253 

14  1.419741  1.574770  0.050995  0.288973  0.479669  0.025041 

15  1.430345  1.565646  0.051278  0.290571  0.479335  0.025166 

16  1.439460  1.558003  0.051540  0.292057  0.478934  0.025323 

17  1.446862  1.551790  0.051055  0.289310  0.476756  0.024620 

18  1.453659  1.546274  0.051772  0.293383  0.478101  0.025252 

19  1.459213  1.541758  0.051287  0.290629  0.476023  0.024583 

20  1.464355  1.537707  0.051955  0.294414  0.477302  0.025205 


THIS  CASF  HAS  PARAMETERS  AS  FOLLOWS 

Cl  =  1.0     C2  =  4.0  ALPHA  =  0.15  SETA  =  0.10 
THE  RESULTS  OF  THIS  CASE  ARE 

PROBABILITY  OF  THE  EVFNT 

K  A(K)      R(K)  REJ/H1  ACC/Hl  1EJ/H2  ACC/H2 

1  0.2746    5.0311  0.0306  0.1733  0.4182  0.0*65 

2  0*8939    2*6424  0.0694  0.3935  0.5864  0.0652 

3  1*1523    2*1975  0.0696  0.3956  0.5451  0.0606 

4  1.3038    1.9949  0.0708  0.4018  0.5350  0.0594 

5  1.3982    1.8857  0.0707  0.4011  0.5253  0.0584 

6  4611    1.8195  0.O7O7  0.4308  0.5193  £.0577 

7  1.5050    1.7763  0.0707  0.4011  0.5155  0.0573 

8  1.5367    1.7465  0.0709  0.4019  0.5149  0.O572 

9  1.5602    1.7253  0.0710  0.4023  0.5139  0.0571 

10  1.5782    1.7096  0.0713  0.4043  0.5152  0.0572 

11  1.5918    1.6980  0.0712  0.4037  0.5151  0.0572 

12  1.6023    1.6891  0.0711  0.4326  0.5138  0.0571 

13  U6109    1.6821  0.0716  0.4057  0.5202  0.0578 

14  1.6177    1.6766  0.0715  0.405?  0.5210  0.0579 

15  1.6231    1.6722  0.0712  0.4044  0.5206  0-0578 

16  1.6274    1.6688  0.0704  0.4033  0.5190  0.0577 

17  .6308    1.6663  0.0678  0.3993  0.5195  0.0577 

18  1.6335    1.6646  0.0627  0.3967  0.5095  0.0566 

19  1.6357    1.6638  0.0526  0.3891  0.4909  0.0545 

20  1*6377    1.6633  0.0467  0.3869  0.4805  0.0533 
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THIS  CASE  liAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  =  4.0     ALPHA  =0.15     BETA  =0.15 
THE  RESULTS  OF  THIS  CASE  ARE 

PROBABILITY  OF  THE  EVENT 


K 

A(K) 

R(K) 

REJ/hl 

ACC/Iil 

REJ/H2 

ACC/L2 

1 

0, 

,509369 

4. 

,251683 

0, 

.052495 

0, 

,297470 

0, 

.478G62 

0, 

.084484 

2 

1. 

,195510 

0 

466181 

0, 

.182678 

1, 

.037247 

1, 

,211295 

0, 

.212961 

3 

1, 

,431956 

2. 

,142426 

0, 

.087897 

0, 

.499710 

0, 

,557881 

0, 

.097973 

4 

1. 

,559233 

1. 

,998682 

0 

.088043 

0, 

.500663 

0, 

,547403 

0, 

.096283 

5 

1. 

,633848 

1. 

,922956 

0, 

.088235 

0, 

,500094 

0. 

,540441 

0, 

.095344 

6 

1. 

,679983 

1. 

,879054 

0, 

.087955 

0, 

.498448 

0, 

.535299 

0, 

.094005 

7 

1, 

,710386 

1. 

,851448 

0, 

.088038 

0, 

.498785 

0, 

,532564 

0, 

.093504 

8 

1, 

,731368 

1, 

,833191 

0, 

.080364 

0, 

.500695 

0, 

.531119 

0, 

.093032 

9 

1. 

,746048 

1, 

,820798 

0, 

.088538 

0, 

.501694 

0, 

.529942 

0, 

.093765 

10 

1, 

,756465 

1, 

,812179 

0, 

.088587 

0, 

.501979 

0, 

.528985 

0 

.093344 

11 

1, 

,764113 

1. 

,806004 

0, 

.088872 

0, 

.503602 

0, 

.528684 

0 

.093697 

12 

1, 

,769653 

1, 

,801561 

0, 

.088753 

0, 

.502924 

0, 

.527912 

0 

.092829 

13 

1, 

,773809 

1, 

,798277 

0, 

.088901 

0, 

.503765 

0, 

.527702 

0 

.092348 

14 

1, 

.776947 

1, 

,795826 

0 

.089005 

0 

.504365 

0, 

.527496 

0 

.092790 

15 

1, 

,779332 

1, 

,793980 

0 

.089075 

0, 

.504758 

0, 

,527301 

0 

.092659 

16 

1, 

,781196 

1, 

,792568 

0 

.089434 

0 

.506789 

0, 

.527587 

0 

.093550 

17 

1, 

,782617 

1, 

.791498 

0 

.089417 

0 

.506693 

0, 

.527370 

0 

.093223 

18 

1, 

,783706 

1, 

,790678 

0 

.089371 

0 

.506429 

0, 

.527149 

0 

.092810 

19 

1, 

.784564 

1, 

,790041 

0 

.089578 

0 

.507601 

0, 

.527305 

0 

.093303 

20 

1, 

.785230 

1, 

,789549 

0 

.089560 

0 

.507497 

0, 

.527177 

0 

.093042 

THIS  CASE  LAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  =  4.0     ALPHA  =  0.15     BETA  =  0.20 
THE  RESULTS  OF  THIS  CASE  ARE 


PROBABILITY  OF  THE  EVENT 

K  A  (K)      R(K)     REJ/hl    ACC/hl    REJ/H2  7iCC/H2 

1  0.811918  3.718832  0.075949  0.430376  0.524965  0.131245 

2  1.502696  2.383863  0.218551  1.238507  1.231359  0.306610 

3  1.704155  2.150620  0.103685  0.590610  0.567762  0.141699 

4  1.801738  2.052376  0.103408  0.588644  0.558469  0.139583 

5  1.853821  2.003512  0.103617  0.587201  0.553433  0.138267 

6  1.883690  1.976838  0.103639  0.587205  0.550316  0.137733 

7  1.901596  1.961345  0.103649  0.587310  0.548431  0.137161 

8  1.912758  1.951919  0.103751  0.587906  0.547386  0.136939 

9  1.919853  1.946009  0.103744  0.507875  0.546592  0.136290 

10  1.924513  1.942191  0.103896  0.588730  0.546269  0.136399 

11  1.927607  1.939684  0.103977  0.589203  0.545999  0.136275 

12  1.929684  1.938014  0.104008  0.589381  0.545765  0.135981 

13  1.931113  1.936882  0.104230  0. 590649  0.545857  0.136649 

14  1.932085  1.936114  0.104181  0.590353  0.545638  0.136078 

15  1.932761  1.935584  0.104302  0.591050  0.545684  0.136371 

16  1.933231  1.935218  0.104339  0.591273  0.545644  0.136314 

17  1.933562  1.934962  0.104479  0.592075  0.545741  0.136797 

18  1.933791  1.934784  0.104379  0.591451  0.545576  0.136049 

19  1.933952  1.934659  0.104355  0.591388  0.545485  0.135031 

20  1.934069  1.934571  0.104606  0.592776  0.545763  0.136091 


THIS  CASL  LAS  PARAMETERS  AS  FOLLOWS 
Cl  =  1.0     C2  =  4.0     ALPHA  =0.20     BETA  =  0.0  5 
THE  RESULTS  OF  THIS  CASE  ARE 


PROBABILITY  OF  THE  EVENT 

K  A(K)       R(K)      REJ/hl    ACC/Hl    REJ/H2  ACC/U2 

1  0.113841  5.720218  0.018969  0.075876  0.371117  0.019534 

2  0.572223  2.764497  0.114416  0.459202  1.151428  0.059837 

3  0.821959  2.174233  0.064087  0.257181  0.556413  0.029000 

4  0.979194  1.909559  0.067550  0.270615  0.549308  0.028803 

5  1.083123  1.765464  0.068820  0.275572  0.540697  0.028699 

6  1.153507  1.678370  0.068545  0.274312  0.531940  0.027931 

7  1.205504  1.619290  0.069146  0.276632  0.528183  0.027888 

8  1.244435  1.577760  0.069331  0.277345  0.524347  0.027709 

9  1.274003  1.547580  0.069206  0.276836  0.520879  0.027314 

10  1.297459  1.524572  0.069528  0.278117  0.519256  0.027272 

11  1.316217  1.506765  0.069728  0.278911  0.517660  0.027188 

12  1.331341  1.492773  0.069808  0.279233  0.516180  0.027022 

13  1.343996  1.481414  0.070350  0.281405  0.515975  0.027265 

14  1.354007  1.472493  0.069754  0.279017  0.513494  0.026560 

15  1.362521  1.465042  0.070053  0.280215  0.513408  0.026566 

16  1.369778  1.458811  0.070356  0.281428  0.513214  0.026642 

17  1.375982  1.453583  0.070634  0.282540  0.512993  0.026734 

18  1.381300  1.449178  0.070876  0.283508  0.512774  0.026814 

19  1.385873  1.445450  0.071077  0.284313  0.512561  0.026870 

20  1.389815  1.442279  0.071237  0.284955  0.512350  0.026896 


THIS  CASE  LAS  PARAMETERS  AS  FOLLOWS 
Cl  =  1.0     C2  =  4.0     ALPHA  =0.20     BETA  =0.10 
THE  RESULTS  OF  THIS  CASE  ARE 


PROBABILITY  OF  THE  EVENT 

K  A(K)      R(K)     KEJ/Hl    ACC/Iil    KEJ/112  ACC/H2 

1  0.308417  4.377274  0.048118  0.192473  0.468357  0.052042 

2  0.904490  2.357272  0.  197828  0.792106  1.248449  0.138320 

3  1.138700  1.983039  0.097416  0.391013  0.581806  0.064427 

4  1.271738  1.814650  0.098529  0.395451  0.572236  0.063478 

5  1.353234  1.724188  0.099176  0.396800  0.565106  0.063133 

6  1.404877  1.671042  0.098558  0.394271  0.558587  0.061772 

7  1.440697  1.636383  0.099099  0.396409  0.556119  0.061935 

8  1.465948  1.612998  0.099322  0.397291  0.553895  0.061776 

9  1.484053  1.596711  0.099297  0.397190  0.552020  0.061255 

10  1.497617  1.584875  0.099758  0.399035  0.551414  0.061479 

11  1.507863  1.576154  0.100084  0.400338  0.550825  0.061568 

12  1.515669  1.569635  0.100280  0.401126  0.550278  0.061493 

13  1.521667  1.564697  0.100365  0.401465  0.549755  0.061260 

14  1.526316  1.560907  0.100361  0.401447  0.549245  0.060904 

15  1.529948  1.557964  0.100283  0.401135  0.548728  0.060445 

16  1.532890  1.555620  0.100699  0.402801  0.548969  0.060051 

17  1.535275  1.553752  0.101104  0.404421  0.549211  0.061300 

18  1.537155  1.552282  0.100927  0.403716  0.548705  0.060778 

19  1.538695  1.551095  0.101233  0.404934  0.548922  0.061096 

20  1.539917  1.550151  0.100957  0.403832  0.548367  0.060426 
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THIS  CASE  HAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  =  4.0     ALPHA  =0.20     BETA  =0.15 
THE  RESULTS  OF  THIS  CASE  ARE 


PROBABILITY  OF  THE  EVENT 

K  A(K)      R(K)     REJ/I11    ACC/Ll  REJ/ii2  ACC/1I2 

1  0.572258  3.610712  0.081859  0.327437  0.534893  0.094407 

2  1.206369  2.178976  0.259459  1.039923  1.290235  0.226010 

3  1.410057  1.920547  0.124565  0.49C728  O.CO0C83  0.105C41 

4  1.512420  1.810814  0.124024  0.497541  0.590823  0.104150 

5  1.569369  1.754839  0.124253  0.497040  0.585524  0.103409 

6  1.603278  1.723388  0.124374  0.497504  0.582281  0.103139 

7  1.624213  1.704609  0.124262  0.497034  0.580043  0.102291 

8  1.637785  1.692763  0.124466  0.497861  0.579006  0.102127 

9  1.646747  1.685070  0.124475  0.497901  0.578135  0.101558 

10  1.652967  1.679874  0.125134  0.500536  0.578328  0.102586 

11  1.657165  1.676379  0.124868  0.499470  0.577543  0.101463 

12  1.660149  1.673939  0.125302  0.501208  0.577737  0.102104 

13  1.662241  1.672237  0.125255  0.501019  0.577429  0.101607 

14  1.663749  1.671024  0.125520  0.502077  0.577545  0.101945 

15  1.664839  1.670157  0.125709  0.502838  0.577611  0.102143 

16  1.665627  1.669533  0.125769  0.503081  0.577561  0.102044 

17  1.666197  1.669082  0.125714  0.502S58  0.577397  0.101673 

18  1.666621  1.668751  0.126053  0.504229  0.577697  0.102377 

19  1.666932  1.668509  0.126134  0.504542  0.577723  0.102410 

20  1.667160  1.668332  0.126116  0.504453  0.577644  0.102203 


THIS  CASE  HAS  PARAMETERS  AS  FOLLOWS 
CI  =  1.0     C2  =  4.0     ALPHA  =0.20     BETA  =0.20 
THE  RESULTS  OF  THIS  CASE  ARE 


PROBABILITY  OF  THE  LVENT 

i:  A(K)      R(K)     REJ/ill    ACC/H1    REJ/H2  ACC/II2 

1  0.912961  3.092629  0.117227  0.468906  0.585136  0.146324 

2  1.509713  2.102036  0.308315  1.238133  1.311424  0.327344 

3  1.665699  1.931966  0.147677  0.591547  0.615764  0.153756 

4  1.732622  1.866752  0.146423  0.587099  0.606949  0.151491 

5  1.765132  1.836678  0.146838  0.587338  0.603636  0.150984 

6  1.781833  1.821688  0.146641  0.586561  0.601204  0.150100 

7  1.790909  1.813720  0.146731  0.586922  0.600018  0.149991 
G  1.795965  1.809330  0.146635  0.586541  0.599087  0.149309 
9  1.798905  1.806G20  0.146957  0.587828  0.598894  0.150041 

10  1.800611  1.805370  0.146858  0.587426  0.598404  0.149425 

11  1.801627  1.004513  0.146950  0.587792  0.598232  0.149503 

12  1.802233  1.804002  0.146830  0.587325  0.597914  0.148900 

13  1.802605  1.803692  0.147128  0.588500  0.598082  0.149758 

14  1.802833  1.803503  0.147194  0.588798  0.598049  0.149881 

15  1.802972  1.803388  0.147053  0.588234  0.597847  0.149255 

16  1.803058  1.803317  0.147254  0.588990  0.597933  0.149838 
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